Line 5
Line 5.1

Line 5.2

Line &

Tine 7

Line 8

Dispositions of xains (losses) on coniracts lerminaiions n the prior veurs

Totol puin {loss) recognized in current yeur for lerminaiions in the prnor veur

Total puin (loss) pdjusted inio the hedped slemis) current year for terminuions in the prior year,
Feport the gain (loss] on disposal of the specilied derivaiives for the cumrent vear,
Book/Adjusted Corryimg Valve wt End of Current Period

Beport the bookfadjusied carmving value as of the end of the current period s oher-then-

lemporary impairments, if any,
\ as ol The end of the

Triclude: The amount of the portfolio that s in excess wornwestrment lirmitation.

Trecduct Total Monadmited Armownns

&
Report the sdjustrment for nomadmitted amounts related m the spegh
current period,

Staternent Walue at End of Current Period (Line & migus

Report the statement value of the specified L||-_'ri1.-:1r*\

i of the current period.
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SCHEDULE M3 - PART C — SECTION 1

REFLICATION (SYNTHETIC ASSET) TEANSACTIONS (RSATs) OFEN

ON DECEMBER 31 OF CURRENT YEAR

Tochude all RSATs owned December 31 of curent sear, including those opan on Deeemnber 31 of the previous year, amd those

acquired during the current year.

Column |

Colwmn Z

Colwmn 2

Column 4

Column 2

Column &

Column 7

Column &

TSAT Mumbsr
Enter the REAT Number as sdrministered by the CUSIT Dhivision of Standard & T
e @ the relationship of

Description of the REAT

Enter & complete and accurate description of the REAT, including A
the Cash Instrumenif=) and the Derivarive]s) wsed o produce the rgali

MAIC Dezignation or Other Description of the REAT

licable, other description that
e (if applicable) class of the
at schedule.

Enter the MAIC Designation or, when the WATC Designatio
will best identity the Risk-Based Capital and Assgp W g
RSAT, as it the REAT was recorded on the appmuﬂa :

Motronal Amount of the BSAT

Enter the Metienal Amount of the REAT, c.g al t on which the interest/'coupon acencs.

Lmtzr the Book Adusted Co

Book/Adjusted Canying Value of the K5
accountzd for the speeificd g
For each mdividual RSAT

e FEAT as if the reporting entity had purchazed and
L entitics should document the determination of this value.,

of Derivative Instrument plee
Use formula below for referencs

Column 10 lurmmn 13

Fair Yalue of

LErter the e BSAT, Amorbized or the Book/Adjusted Carnang values should ool be
substiluled villue, For esch mdivides] ESAT mdicaied n Column 1, report o total of all Far
"l Drerivain® Insiruments Open plus o il of all Fair YValue of the Cash Investiment(z) [eld,

et ula below for relerence:
‘olumnn 11+ Column 16
Deate of the BSAT

Show the stunt dale of the RSAT,
Maturily Dade of the BEAT

Shoow the maturiny date of the REAT.
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Column 9

Column L0

Column 1]

Column |12

Column 13

Column 14

Column 13

Column L6

Deseription of Derivative Instrumenls Crpen
Identily the dervativels) used o the BEAT {eg, swap, call oplion, et
Book/Adjusted Corrying Valve of Denvative Instrument Open

Fepresents the statement volue, with any oonadmiiied assets added back. Reler 1o 5548 Moo &4
Derivatives for lurther discussion,

Fuir Walve of Denivotive Instrumentiz) Open
Enter the fair value of derivative instrument(=) open at the emd of the pariod,

CLSIP of Clash Instrument(s] Held

&
Enter the CTISIT or Tnvestment Mumber of the Cash Tnstrormeni]s s \ T as the mnstrement

appears on the appropriate investrment schedule,

() CUISTP digrits | -8 Tssuer number
(B3 CLUIRIT digits 7-8: Exact issue sequence
(e} CUISTF dignit 9: check digit

&

m This description 1= for referance purposes

reporting on other investment schedales. List
rremate cash insowments  having  the same

Dreseription of Cash Instrument]s) Held

Enter deseription of the cash insiruments u
cnly, and s not intended o replace the
cach cash instrument scparately (ic.,
MAIC Designation).

hd

MAIC Dezignation or Other Descript L natrumenel=] Held

Eunter the MATC Designati
will best identify the Rizk-
instrumcni[s) wsed in the REA

c MNAIC Designation is not applicable, other description that
and Aszet Valuation Rescrve (it applicable) class of the cash

Book/Adjusted Canyigh Value of Cash Investment(=) Held

Represents : 1, with any nonadnuited asscts added back. Refor to 5548 No. 56—
Derivariv % ussion.

Fair Walue o Instrumeni(=) Held

Enter ir value of cazh nstrument(z) used n the BEAT,
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SCHEDULE DR -~ PART C ~ SECTION 2

BECONCILIATION OF BREPLICATION (SYNTHETIC ASSET) TRANSACTIONS OPFEN

Use this schedule in bath the quarterly and anmueal staterments. Companies that are not required o Gle quarterly statement
should Tesve those colurmns hlank.

Mumnkser of Tositions
Enter the nurnher of transactions that have uniguee REAT numbers.

Replication {Synthetic Asser) Transactions Statemant Valoes

the specific asscr

caggregate of the

Enter “Sratement Value™ of the REAT, as if the reporting cntity had purchased and aceg i
Companics should decument the determination of this value, The values indicat shoiild

valucs for all open replication (syncthetic assec) transacticns. \

Linz 1 - Boginning Tiventory
The mumber of positions and ofal replication (svnthetic as=8g tranf=Sitions statement value should
agrec with the previeus period’s {quarterly or 1 g cntory, Schedule DR, Pat C,
Scetion 2. Line 1 of cach quarter should be the 1ar1£ he proviows quarter.

Line 2 - Opened or Acquired Transactions \
Prewide the number of positions opened o &md the aggregated replication [synthetic asser)
tranzactions statement values as of the acquysih '

Line 3 - Increases in Beplicanon (Synthetic@sseigifinsgtien Statement Value
Enter the apgregate increase £ t value of replication (synthetic assct) transactions held at

any tiree during the peri
Line 4 - Closed or Dieposed of Transa

Enter the number of pglitions that were dispesed of during the period, with the agaregated replication
(evnthetic assef) rapsa staternent values as of the disposition dates.

Lime 5 Positions Faling Effectiiveness Crileria

Enter the numBg ol positions thut were disposed of dunng ihe perod becnwse the posiion was oo
eoiive, Aferepute the replication (synthetic assetl] mmsuctions stulement values as of the
dules,

Line & in Beplicution {Syothets Asset) Trunsoction Slatement Value

ed decresses in the statement value of the replisation (gyntheic aszel) ransacions held alany
during the period,

Line 7 Ending Inventory
Shesw the net of Line 1+ Line 2 + Tane 5 = Line d = Line 5 — Line &,

Year o Thate Columns

Linc 1 should be the zame as the fiest gquarcer Line 1 Lincs 2 throagh 6 shoald be the sum of the quartees, theough the end of
the quarter being reported. Line 7 — Ending Lnventory should be the same as Line 7 of the most recently completed quarter.
Mumiber of Positions and Total Beplicaton [Synthete Assct] Transaction Statement Value should agres with the current
period’s (quarterly or annualy Schedule DB, Part C. Section 2 totals.
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SCHEDULE DB - YERIFICA TIOMN

BOORAIMUSTED CARBYING VALUE, FAITR VALUE AND POTENTIAL EXPOSURE OF DERIVATIVES

The purpose of (his schesfule 15 1o verily the mmounls reported ineach mdieidual dervvaive schedule (Schedele DR, Parcl A,
Sechon | and Schedule DG, Port B, Section 1y seainst thoess reported o the Counterparty Exposure schedule (Schedule D03,
Pari [¥),

B EADIUSTED CARRYING WALLUE CIIECE

Tine | Total BooksAdjusted Carrving Value of all dervanyves Tound on Schedule DR, Tart |, Cobarnn 14,

art W, Secton [,
. Biroker MameMel

Tine 2 Cumulative Variation bargin of highly effective denvatives Tound on Wehed
Columm 15 plus Total Ending Cash Balance found on Schadale TR,
Cash Dieposits Footnote,

Tine 3 Crrand Todal of Book/Adjusted Carrving Valoe from individoal schedules

Tined Teostal ol all positive Book/Adposted Carrving Valoe Tound op Sc rt T8, Section |, Colummn §,

Lincd - Total of all negative Book/Adjusted Canrying Value ﬁ'&-lll* 5 B. Parc [, Scction 1, Calwimn f.
Lincd - Crrand Total Check for Book/Adjusted Canying 1’%&% - 5]

FATR AL K
Linc? - Tatal Fair Walue of all derivatives tig 2 lz R, Part A, Scction |, Column 14,

Linc®d - Tatal Fair Walue of futures contradt cheduale DR, Par B, Section 1 Colwmn 13,

Line¥ -  Crand Total of Famr Value trorgandividugiGchedules (Lines 7 + 8).

Line 100 —  Total of all positive Famr v on Schedule DB, Part D, Section 1, Column &,

Linz 11 —  Total of all neg pund on Schedule DB, Par D, Section 1, Column 9.

Line 12 - Ciramd Total Check tofgair Value (Lines % — 10— 111,

POTENTIAL EXPOSURE CHECEK

Lime 13 swposure of all dervatives found on Schedule DE, Part A, Section 1, Column 21,
Line 14 enhal Exposure of all fuiures found on Schedule DB, Part B, Sechion 1, Column 20,
Lime 13 - Teortald Poteniial Exposure of all dervvatives found on Schedule DB, Parct D, Sechen 1, Column 11,
Line 16 - Ciremd Tedal Check for Pedentiol Cxposure (Lines 13 4 14 - L3}
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SCHEDULE E—PART I - VERIFICATION BETWEEN YEAHRS

CASH EQUIVALEMNTS

Colemn 1 Total
Eoquuls the sum of Columns 2, 3 and 4.
Line | Book/Adjusted Corrying Volue, December 31 of Prior Yeor

In Column 1. report the book/djusted corrying volee per Schedule B, Parl 2, £ of the prior

vear's annual statement,

Tine 2 Cost of Cash Equivalents Acqguired
&
Report the aggregate cost of cash equivalents acquired during the yea \

Tine 3 Aeeral of Thscounl

In Column |, report the total amount of accral of discount year, The acerual of discount

should be consistent with the aceounting puidange the Acoowniing Praciices aod

Praceborss Wanpnl.

&
Linc 4 - Unrealized Waluation Tncrcase {Thecicase) \
&fﬂl' the wear.

Report the total unrcalized valuation incroa:

Linc 5 - Total Gain [Loss) on Thaposals
*
Tin Coluimin 1, report the gain {loss) nﬂ% cash cquivalents.
Ling & —. Deduct Consideration Rocght sals

Feport the proceesds received o il of cash equivalents,

Line 7 - Deduct Amorization remium

In Column
PTETILIT

oradramount of amortization of premium during the year. The amortization of
ent with the accounting puidance contained i the Accoukting Fractices and

Line 4 - Tot nge Change m Book/Adjusted Carrving Value

| T port the unrealized foreign exchange gain or loss for the year.
Line % L QN irenl Y ear™s Diher- Than-Temporary Impairment Becozmized
rl the other-than-tempomary imparments for the veor,
Lime 10 Book/Adjusted Corryinge Volue wt end of Current Period

Columm 1 equals Schedule E, Part 2, Column 7, Totel.
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Line 11 - Dredduect Tetal Nonadmitied Amounts
In Column L, report the pdjustment for nenadmified ameunts as of the end of the cumrent penod,
Imecluwde; The smount of the porifolio that 15 10 exeess of wny investmenl lmitation,
Line 12 - Stutement Vilue wt End of Current Perod

In Column L, report the siatement value of vs of the end of the current penod. This amount should e
i the Assels Poge, Line 3, msel for cash equivelenis,
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SCHEDULE & —PART 1

BEEAL ESTATE (MWNED DECEMBER 31 OF CUERRENT YEAR

Feul estale includes Land, buildings wnd permunent improvements (inclusdes resl estile owned under contract of sale), Also
inslude simele reol estate property wholly cwned by an LLC thot mests the oriteria set lorth i S840 Mo, 308 —Read Exioe
fovessmeniy, All other real estule cwned indirestly (such ws throeeh joint venteres) should be included in Schedule BA, The
purpose [or this schedule 12 10 report idveidually ench properly owned, classified nle categpones thet sepacately dentify
properties occupied by the reporting enlily, properies held for the production of meame, snd properties held for sale, Repor
euch Feol Estate project under development o the colegory where 10 will ulimately reside, (e, a project
that will be owned for the produsiion of ineomes should be reporied nproperties held [or the production
Refer to 55AF N 408 Read Bxite fovestmenis and 5547 Moo 00 Tmgeoirment o Disposad of Reql

aceounting puidance.

report the subintal

arnont of the comesponmding aroup with the specified subiotsl line number appearing o ghe amdd locatinn as the

IT the reporting entity has any detail lines reported Tor any of the following regquiradl _g‘l-

pre-printed fotal,

Properties Oecupied by the Reporting Entity — Health Care Delivery .. PO I L= e LeLe e
Properties Decupied by the Reporting Entiry — A |.'|rr|'ir|'i:1[r.al'i'-.'u""..............*.... reeene 2GR0
Total Properties Checupied by the Reparting Eatity oo L NEG000G
Properiies Held for the Production of Invome o, oo (1455005

v 559005

Properiies Held Tor Sale. s, "
<o IR

Tobala o e e e e e e S R R S

thatotal for property ocoupied by the reporiing cntity on
ing entily from Schedule A, meluding [zalth Care

¥ Companies net holding health care delivery asscts s
Lime 0299999, Exclude all lepsehald moproyems:
lepsehold improvements,

For aecounting guidenes relatesd (o [oreizm o ey transaciions wnd ironslafions, refer o 5545 Moo 22 Soreire Curvency

Trameaciions and Translations,

A deseription of the mformation ogouir sotummer keadings 15 s Follows;

Column L Deseriph
=5 riphion o property, (e.g., speriment complex, land, shopping center, warshouse, elc).
Colemn 2 i

F Q in this column for all assets that are hifurcated berween the msulatad separate account Niling

L non-insilated separate account filing,

Enter “I" in this column for all single real estale property wholly owned by an LLC that meats the
criterie sel Torth in 55407 N 00 Rend Eoorie Irvespmenis, For LTS that dio ol meel erileria sel
forth in 554 Mo, 08 Reol Exode fovesforenss, report on Schedule BA,

IF real estate i pot umder the exclusive control of the company as shown i the General Tndermogatories,

it is B he ddentified by placing one of the symbols identified in the Tnvestment Schedules General
Tnstroetions im this colurmn.
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Coliemn 3

Colwrmn 4

Colwmn 5

Colwmn 6

Coluwmn 7

Column &

If the real esiate 15 o single reol estale property wholly-owned by an LLC thul meels the crileria sel
Torth in S5AF Mo, 08— Neo! Exiore fovessimeniy and 15 nol under the exclusive conteel of the compuny,
the 1™ should appeer frst, immediotely Dollowed by the appropriate code (deniilied inothe Investmenl
Schedules General Insiructions),

IC the pssed s a bifurcaied asset betwesn the insulafed separate aceount Oline andd the non-msulated
sepurile secount Oling, the =" should appear [esl, immediately Tollvaed by the appropriate code
(identified in the Investment Schedules General Instructiens),

Ciry
e

county. IT the

property 15 located ourside the TL5., indicate ¢ity or provinee, ¥

For properties located in the 115, List the ciry, I5 the city 15 unknown @ i

Hiade

For properties located in TLA. states, terrifories and possessions, i the two-character 15, postal
1% located outside the 115,

Ipha 3} country ahbreviations

ahbreviation for TLE. states, terntories and possessions, 17
slates, femitories amd possessions, report the threegehs

availahle in the listing in the appendix of these irl.h.gj
Date Acquired
For individual propeitics, state date property

Drate of Last Appraisal

&
Srate date of last appraizal. \

Actual Cost

Tnclude: The am nded to purchase the property along with the costs assoeciated

St acqui tithe and other amounts swch as additions and improvements
the time of purchase or subscquent] that have been capitalized, less all
nis received for sales of rights or privileges in connection with the property
1¥ cash recoveries received after acquinng title to the property.

g
\Q:nrcclnsnd propertics or voluntary convevances, mclede amounts transterred

from the Mortgage Loan Account along with other costs that have been
capitalized (at the time of purchase or subsequentl. Include all amounts
cxpended for taxes, repairs and Improvements o excess of the mcome of the
property other than interest, prior oo the date of acquiring tile.

al Cost recorded i this column zhall ALWAYS be adjusted tor other-than-temporany
ot Befer to 354F Moo W—lmpaivmens or Dispozal of Real Exiate fnvestmenis, for the effects
pairments on ihe presentation of cost.

Arnount of Encumbrances

Properiies moy be morpgueed ond the oustonding principol bolance, excluding acerued inlerest, of all
liems ot December 31 of the current vear should be reporied in thiz column,
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Column 9

Coliwmn 10

Column ||

Column 12

Column 13

Column 13

Column 1

Column 17

Book/Adjusted Corryinge Value Less Encumbrunces

Include;

Dresfuct;

Exclude:

Fair Walue Tess Encumbrnces

The wetual cost plus copiialized mmprovemsnlz, less  depreciion, less
encumbrances and pet sdjestments,  For properiies held for sale, the net
pidjustment o book valee shall include the estimuted costs o z2ll the properiy, in
peeordinee with S54F Moo 50 tmpairment or Disposol of Reol Letate
Divesimenis.

The wmount of other-than-temporary impairment wrile-downs regquired under
SEAF No, 80 Impoirmens or Disposal of Real Exoie fnvesiments,

Valuation allowance.

*

Report the fair value of the property less encumbrances. Discu

i 2 mancial Siaterments,
Surromary of Significant Accounting Policies, the basis on which I':%  ceterrnined.
Current Year's Thepreciation
This armount should represent the  depreciation periced amd shall dnchode any

depreciation recorded on a property held for sale.

Trchude:

Curient Year's Odher-Than- Tempode

1 the real estate has sufforeg
armount of the dircet write
capital losses in the Exhibi

Tnelwde:

=

Depreciation that was reco

classified as propecty held
The unecalized valuaticn

I 1t Reeognized

-oimporary impairment,” this column sheuld contain the
rod, The amounts in this column are to be reported as realized
ains {Losses) and in the caleulation of Met Tncome.

ctions S fair value on property newly classificd as held for sale, in
ordance with S54F Moo S0 —lwpaivmenr ar Disposal of Real Bsee
SR

Current ¥ L'muml:-mucm

Report a5 a po

Rep

o number any decreases in encumbrances reportad on real estate tor the vear.

number any increases nencumbrances reporied on real estate for the year.

xchange Change mn Book Adjusted Carmving Value

Funrealized toreign exchange gam or loss for the vear.

Income Barnad Less Interast Incurred on Encumbrances

Include:

Fental income on Home Oifice property.

Taxes, Bepuirs ond Expenses Incurred

Include;

Laxelude;

Amounts puid or acerued [or faxes, repatrs und other related expenszes,

Interest mewrred on encumbrainees,
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** Uplomns 18 threogh 22 will be clectronic only. **

Column 18

Fuir Wulwe Iherarchy Level and Methed Used fo Oblon Foar Yolue Code
Whenever possible, [or voles should represent the price, at which the real estule could be sold, bused

on markel mbormaton. Fair value should only be determined aoslyisally when the mackel-based value
cumnot be oblamed,

The Following 15 o listing of valid for value level indicators w show the Gur voles higrochy level
1" far Lewvel | 6
= for Level 2
&
“3" for Level 3 \

Tz w the method wsed by the

The following i a listing of the valud method indicators for real
reporting entity o deterrmine the Rate Used to Obiain Fair Walue.

“a™ for securities where the mte 15 detenmined by a pr

k" for securiies where the rate is I..|E|Erl'l'_lil'll‘.'\l:#,| TES ]
= for securnes where the rate s deter mmlkﬁr or cusiodian. The reporting entity

should obtain and maintain the pr ~for amy broker or custodian used as a pricing

sourec. In addition, the heoker >iE be approved e the reporting cntity as a
eounterparty for buving and 5 2Eics o e an underariter of the scourity being
valued. [Reporting entitiofysha ouree et capture any other method vsed by the
reposting entity to abrain i iputs resulting inoa hicrarchy Level 1 or Level 2

Nocumentation of i Thien ke included in Column 19}

AT for sccuritics whe
required o maintain a

v determined by the reporting enticy. The reparting cntity is
t the pricing methodolegy waed.

™ fowr mecuritics gicre the rate iz determined by the unit price provided in the NATC Falfuabionr af
Mecurities,

rarchy and method mdicater. The fair value hierarchy level indicator would
10d used to determune fair value mdicator would be hsted next. For example,
11 for the fair value hierarchy level and stock exchange for the method wsed to
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Column 19

Coliemn 20

Colwmn 21

Column 22

Souree Lszed w Oblan Farr Value
For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

vy fixprpdocol orprpecilcaiions/erchanges.shim!
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Method Code 8, lewve blank. . 0
For Method Code “e," Jeave blank. \
Lewal Entity Tdenifier (LET) \

Prowide the 2-character Legal Entity Tdentifier {LET) for s as Besipned by a designated Local
Operating Urnit, IF no LEL number bas been assigned dea .

Trostal Code

The postal code(s) reported in this column gho Mecthe Jocation of the underdving property. For
properties located in L5, states, terrifornies e
FIP+4 code. IF the property is located ¢

country’s oquivalent to the ZIP code. Suli

propertics arc located in more thafpe

with the underlying propertics sepa a&
ini

od Kingdom postal eode (51501,08104,E4 7500

ioms, use the fve-digit 21T code and not the
-3 states, territorics and pesscessions, use that

stal codes should he cnecred if the wunderlving
< and listed from highest o lowest value associated
5.

Example pare UL, postal ggiics and o
Propermy Type

For property tvpse, us c of the following codes to indicate the primary use of the propercy:

OF (ffice
RT
L Aparl Dluliafomly

IM nedwstral
al'Health Care
{imed Usc
3 dpsing
iher
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SCHEDULE A —PART 2

BEEAL ESTATE ACQUIRED AMD ADDITIONS MADE DURIMG THE YEAR

This schedule should reflest not only those new resl estate investments wnd ther encumbrances, but also any sddiions and
permonenl improvements (o exisling propertiss acquired in the current snd proor perntods and their encumbrances, Reporl
individuslly each property acguired or tanslerred from ancther catepory (e, jomt venturss, Schedules BAYL Properly
acquirsd vnd sold during the sume vear should be reporied in both Part 2 and P 2,

If a reporiing entity has any detn] lines reported lor any of the Tollowing required aroups, 1t shall report the sublot] amount
of the corresponding group with the specified subtot] line nember appearine o the swme manner ciulion as the
pre-printed fotal,

S | | 1L
SRR | =111 1< 1}
PR 1 1 1oL

Acguired By purchase s

A G W RS BT - i eaim aim e munponpsis dimrogonpon s s Sog s o s o S AT SO SRS ST

Column 1 Deseription of Properly &

Show deseription of property (e, apariment coglies, . shogping center, warehouse, e,
Coolumn 2 iy

For properties located in the '[.'.ﬂ‘“'b:l e

property 15 located ourside the TLE. Digdicil e
Column 3 Srate

For progerties located in 115
ahbreviation for TLS, stares, e
stales, femitories aml sessions, report the three-character (T30 Alpha 31 country abbreviations

If the ity is unknawn, idicate the county, TT the

IIr provinee,

iories amd possessions, report the two-character 105, postal
25 and possessions, 15 the property is located cutside the 11,

available in the listing eappendiy of these instructions,
Coluimin 4 — Drate Acquiged

For indivi Py, state date proporty was acquired.
Column 3 —. Ma Wendar

h 1w of the entity from which the propery was acquired. For internal transfors, indicate
ransfoer” in licw of a vendos rame,
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Column &

Colwmn 7

Colwmn &

Coluwmn 9

Awiual Costal Tume of Acguisibion

Imeclude; Thiz column should be uilized o reporl the cost of orgmol purchazes. The
sl expended w purchose the property along with the cosls azsoviates? with
psepuiriog Ll
For loreclosed properties or voluniery convevances, mclede amounts irunsferred
from the Morigage Loon Account alonz with other costs that have been
capiialized (utihe dme of purchoss),

L ure reportsd

wer dilfer Trom

Exclude; Armaounis expended lor addifions and permunent tmpros

i calwmn 9.

The amount reported in the Actual Cost column included in Schedule A, Y

the actual consideration paid w purchase the imvestment. Any ::ppﬁ'rri.a % enis i the Achoal
Cost will e made in Schedule A, Part | oor in Schadale A, Pann 3 - o M Impadeavens
i Disposel of Rew! Exiaie Invesooenis, Tor the effects of impaimme sienlation of cosl.

Aormnunt of Encwmbrances

Properties may he mongaged and the oustanding pgncip cluding accrued interest, of all

Tiens at Decernber 31 of the curent vear should .|'IE£E

coliermn.

Buok/Adjusted Carrying Value Less Encumbrane

Tnclude: The actual cost p ized  improvements,  less  depreciation,  less
chicwimbrances and net 1

Dreduct: The amouniet temporary impairment writc-desams required under
NRAF Mo, WJ—\ oF Dspsad off Real Eifafe Tnvesimenis.

Exclude: Wal s,

Additional Trvesoiment Made A imiticn
Thiz column shoul utilized o report the amount expended tor additions and permancnt
improvement.

Exclude: uuls expended for original acquisitions that are reported in column 6.
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** Uplomns 10 threogh 12 will be clectronic only. *#

Column L0

Column 11

Colwmn |12

Lesal Entity Identifier (LET)

Provide the 20-character Legal Ently Ideniifier {LEL) for mssuer oz assigned by oo desienated Locol
Cpersting Unit, ICno LEL number has been assigned, leave blank.

Postal Code

The posial codels) reporied in this column should reflect the locution of the une
properties located in L5, states, terrifones and possessions, use the fve-digt
FIP+d code. IF the property is located ouside the TLA. states, terniorias 2
country's equivalent o the ZIF code. Multiple postal codes should by
properties are Jocated in more than one postal code and Listed Frosrm Wb
with the underlying properties separated by commas.

the underlying

A1 wvalue associated

Example of two ULA. postal codes and one United Fingdom post e SR04, B4 78T

Property Type

OF Ofce

RT Eeetail

MU ApartmentMultifanly

™ Industrial L

Hi* Medical Health Cang
MX Muned Use
L Lodging
O (iher

«O
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SCHEDULE & — PART 3

BEEAL ESTATE MSPOSED DURING THE YEAR

Thas schedule should reflest not only disposuls of wn eniire renl eslate myvestment, but should alze melude pachal disposels
and smounis received durng the veur on properties stll held, Beport indveidually eoch property disposed or immsferresd o
anether culegpory (e, Jomnl venlures, Scheduele DAY Properties pequired and dizposed denng the same year should be
reporied m both Part 2 undd Pacl 3.

If a reporing entity has any detn] lines reported lor any of the Tollowing required aroups, 1t shall report the sublot] amount
of the corresponding group with the specified subtota] line nember appearine im0 the swme manner cilion as the
pre-printed fotal,

SRR | 1L
PR | L1 1L}
PR 1 1 1oL

Trroperty ISposed. e s s
POty TERRTORTEN ¢.x s s conms s s imeon o inis s s o6 iai S g or TP s S P S AR ST T SRS

A deseription of the mlormation requirsd by the columnor headings 15 asdall

Coaliermn | Dreseription of Property
Show deseription of property, (e.g., apartme I and, shopping center, warehouse, elc).
Coliemn 2 iy

For properties located in the o0 dhe city i unknown, indicate the county, TT the

srprerly 1% locared ourside ik T il O pArvinCe.
prop= LU

Column 3 Srate

For properties locared
ahbreviation for 115, ex, berritories and possessions, 17 the property s located catside the 11,
statcs, forritorics X iens, roport the threc-character (1500 Alpha 1) country abbreviations
availablc igghe 15 he appendix of these instructions.

LLA. states, terrifories and possessions, report the two-character T8, postal

Colwimn 4 —. Drizposal T

For idual propertics, state date property was sold wsing MMW/DDOYYYY formar For propertics
frans o anather category, this column should ot be comploted.

Colwmn 5 Purchascr

ide the naime of the entity to which the property was sold. For interal transters, indicate “internal
for™ in licw of purchascr nams.

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = ‘365 Iepwsstintenna A0S



Column &

Column 7

Coliemn &

Coluwmn 9

Colurmn L0

Column L1

Actual Cost

Include;

The Actmal Cost recorded in this column shall ATWAYS he :‘ju.h
impaairment. Refer o S84 Mo, 90 Dopaivment or Disposal of B

of impairments on the presentation of cost

Expended for Additions, Permanent Inprovements and Changes in

Trchude:

Buok Adjusted Carrving Walue Less Encumbrance,

Thiz should equal the Book/Adjusted O
statement for cach specific scouricy.

The smeunt expended w purchase the property along with the costs associted
with scquiring il and other smouniz sech az addiions and mmprovemsnlz
(at the tme of purchase or subsequent) which hove been capilalized, less ull
prrunds recetved for sules of nghts or privileges in connection with the propecly
or by any cosh recoveries recerved aller peguinng il o the property

For loreclosed properties or voluniery convevances, mclede amounts irunsferred
from the Morigage Loon Account alonz with other costs that have been
copifalized (ot the ume of purchese or subseguent) all amounts
expended for faxes, repairs and dmprovements in exees: ine: of the

property other than interest, prior i the date of acguir

rer-thian ternprorry

moads, for the effec

urnhrances
Chily those amounts expended rorifle, incleding increases or
reductinns in encumbrnces

»

> amount reported in the prios year anmal

Thiz amount, plus the Change in Bk AR arry Walue columns should equal the Beok! Adjusted
Carrving Value ar Digposal Date.

Current Year's Theprociatic

Thiz amount should reprcse
deprociation rocorded opga proper

Include:

Year's

cpicciation expense for the pericd and shall include any
1ation that was recorded on property during the current year that was later
d az property held for sale.
unrealized valuation gamvloss for separate acoount only.

-Than-Temporary Impairment Recognized

¢ has suffered an “other-than-temporary impairment,” this column should contamn the
f the direet wrnte-down recognized. The amounts i this column are to be reported as realized
Jlses i the Exhibit of Capital Gains (Losses) and in the caloulation of Met Income.

Feductions to fair value on property newly classified as held for sale, in
accordance with S54F No. W—lmpairmenr or Dispozal of Real Estare
livesiments.

Currend ¥eor's Chunge in Encumbrances

Beport ws a positive number ony decrepses i encumbrunces reported on real estule [or the vear,
Beport as a negolive number pny ineresses in encumbrances reporied on real eslate for the yeor,
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Column 13

Column 14

Coliwmn 15

Coliwmn 1A

Column 17

Column 18

Column 19

Colurmn 20

Total Foretgn Exchange Chonge m Book/Adjusted Carrving Yalue

Enter the unrealized foretpn exchonge pain or loss for the veor. including reversal of any unreslized
Toretpn exchonge puin or losses previously recorded

Book/Adjusted Corryimge Value Less Encumbronces on Disposal

Imeclude; The wetual cost plus copiialized mmprovemenls, less  depreciion, less
encumbrances, uod oet adjustmeniz at the ime of zale or ansler, For properties
held for sale, the nel adjusiment o book value shall melode the estimoled costs
o sell the properiy, in sccordance with 5545 Mo, 90 fm, ! or Lisposal
of Read Exiate Ievesimenls.

Taeduct: The amount of other-than-temporary  impairment o recquired under
SSAF No, 90 Fpoiravent or Divposal of Reo@E o S

Exelude: YValuanion allivsances.

Amounits Received During Year
Triclude: Amounts received on sale of rig iepes, amounts from real estate

sales including those amoupis @ the vear of disposal, and other cash

receipls that reducad the by :
Foreign Exchange Gain (Loss) on Thsposal \

Report the forcign currcney cxchange gain or

1 dispesal of the property.
Realized Crain (Loss) on Disposal 4

Report the market gain or losg 1of the property.

Exclude: Forciy cain {loss) reported in Column 1.

Include: Fental income on property occupted by the company.
Taxe alrs and Expenscs Incurred

Amounts paid or accrued for taxes. repairs and other related expenses.

Intarest mewrred on encumbrances,
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** Uplomns 21 throogh 23 will be clectronic only. **

Column 21

Column 22

Coliemn 23

Lesal Entity Identifier (LET)

Provide the 20-character Legal Ently Ideniifier {LEL) for mssuer oz assigned by oo desienated Locol
Cpersting Unit, ICno LEL number has been assigned, leave blank.

Postal Code

The posial codels) reporied in this column should reflect the locution of the une
properties located in L5, states, terrifones and possessions, use the fve-digt
FIP+d code. IF the property is located ouside the TLA. states, terniorias 2
country's equivalent o the ZIF code. Multiple postal codes should by
properties are Jocated in more than one postal code and Listed Frosrm Wb
with the underlying properties separated by commas.

the underlying

A1 wvalue associated

Example vwo TLE, postal eodes and one United Kingdom postal ¢ [ A104,E4 751N,

Property Type

OF Ofice \
BT Eetul K
L Apariment 3 ulifomily \

IM Industrial

HC  Medical/Health Care \

WX Miged Tse

Li2 Lodpging

o Oither

L
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SCHEDULE B - PARTS 1 AND 2

MOBTGAGE LOANS OWNED AND ACQUIRED — GEMEEAL INSTRUCTIONS

If a reporiing entity has uny detn] lines reported lor any of the Tollowing required aroups, 1t shall report the subtot] amount
of the corresponding group with the specified sublota] line nember appearine o the swme manner snd locoben as the

pre-printed fodal,

For aeeounting guidenee relatesd (o [oreizm currensy transee ons snd imnslations, reler 1o 8548 Mo, 23 fareime Curvency
Trawsactions and Transiations,

g choose T
ith an astenisk,

. F2S0099) and

Lifie amd Fraternal insurers should use the lines marked with an asterisk, Property, Health and Title 1
wse the lines marked with an astensk. TC Property, Health and Titde insurers do not wse the lives_ze
Toores (FOQ9G0 | 59900%  FR0G000 and 31999099 st be vsadl. Al suboral lines (0899999 [ A9
the grand todal Tine 3399990 apply 1o all insurers. ¥

Muortases in Giood Standing:

Farm Morigagas® ettt e et e et e e et te s ann e en aeenan e nenn e 1SRG
Residential bortiamas Trsanresd or Guarantzed® et PN | e 1 1o [
Residential Mortgages — All Ocher® BN | i LN
Commercial Morgages — Tnsured or ﬁu&l*&nn:»..-:l" ................... . S| L L
Commercial Morgages — All Other* . SN | L LN L
Mlemraning Laoama™ .o e e e et e s cemeee TSI
Mortgages in Good Standing Mot Shoan an Lines I'.INW';' SN | (ML N
Total Mortgages in Goed Standing (swrm of (] Q90 | A LA
Restrueturcd Moiteaoes:
Farm Mortgages® ... S | L4 A L L
Residential Mnr‘tn,agcq — [niurcd ar I." | wememe PRI
Residential Mortgages — All Ocher* L0 ceneme ] 1 SHALICH
Commercial Momgages — Insured ] weneae 1 2EHPALICH
Commercial Momgages — All Gth wememe D FEFPILICH
Mezzanme Loans®™ ... AT TS ST e T T ST 8 T T I S S i S ST e T S S e i T N
Festructured Murtung-m; ‘dnt ; . g (U throwrh TAYSEEI e ceeriesemseranenn | SRR
Tiotal Restructured Mor RO throngh 139 .o cicecsicieieremtsninssmimeset smtmnsctamsas smaas e | (RPRSICHE
Mortgages with Overdue Interest Dn:.-'s Mot i the Process of Foreclosures:

Farnm Mortgages* : TR S S S R T S R s e, DT A
Fesidential Mog u.r-}l:‘l or Euamntc-:d*‘ TG T e K S0 S T A S AT TR e Erseravgea e L A A S
Fesidential ; All Ocher* . b TS 81 G TSV ST AT T S SR T s s gran s erscl, S A
o w| W Imsured U{humulwd* T TSN T A T N s g et U R
b . 1 o SOFNOG
A5 verdue [nferest Crver 90 Davs, Mot o the Process of Foreclosure

mwn on Lines 17999559 (hrough 220009500, e s e s s T
Festal MorfZazes with Cheerdue Interest Crver 90 Diges, "'-lul n thc l-’mm

of Foreclosure (zum of 1799999 throaprh 200990000, s e s sesss s sesss s sesss s ses s ses ses s se s SO A D
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Morigrages in the Process of Foreslosure;

Eesidential Blorirazmes — Insured o Guarinleed™ s e s s s e e S0 H S
Eesidential Borlgages — All Oiher® - b
Commersinl Morgaees — [nsured mf_-uumulwd* - - b
Commersinl Morigages — ALLOWHET® e e s s e S S SR
Mezsanme Loons® ..., crersnn s s SRS
Moripupes n the Pm-.-t:bb ufl un::l.,lm-un:: Nm b.hm'r'n T me 35"#999“3‘ lh.ruu_,h 3'!)99'5"‘3"'3' SR &
Festal Mortgazes o the Process of Foreclosure (sum of 2599999 (hrough 3199009 v L

Total Morgages
(e of 03959099, LAY, 2490005 ard J209009 7 e e s

Mortgages in good standing: \\

This section applies o loans an wlhich all the onginal basic teems of the loan areSgane met by the horrowers. T also
includes Toans om which all the hasic teems of refinancing sgreements at ¢

- 33955404

Lngitel terms are being met by the
horrowers. Tnsured or guaraniesd Toans are considered o be anly thos 1 or guaranteed by the Federal
Heusing Aderinistration, the National Housing Act of Carads or

o a participaticn agreement, include only the reporting cntity

accrwed intencst. K\

- ang Adeinisiration. For loans subject
valuehecorded investment excluding

M ith i riis:

Restructured loans include commercial mortaage loa
collateral or guaranty have been restrueturcd in @80
those loans whose basic terms are being mct in

mortgage that has been retinanced or exic
loan. (A mataring ballocn mortgage 1
congidered a performing loany Carrent
Interest rate consistent with the collateral, o

2 hasic torms such as intercst rate, mamrity date,
a result of actual or anticipated delinguency. Tnclude
fith the restructuring agrecment. A matering balloon

urrcnt marker terms should ke classificd as a restmenired
refinanced or extended ar current market terms shoald be
5 are loan wrms where the borrower pavs a carrent market
e, and other terms of the mortgage.

A mortgage loan will no longer be gghisidered tn this category when one or more of the following events ocour:
The loan 15 paid m redse retred.

The loan b nder the terms of the restructure agresment.

The loangs in the procd®s of toreclosurs.

sumed the original contractual terms on the current loan balance meluding paviments.
and loan duration. The borrower must have also made cash pavments of any nterest or
o bome duringe e restrusiure,

vie are mict, a loan will no longer be considerad as restructured when all of the following conditions

lopn-fo-value rato based vpon the current appriisal connot be prenter thun 80%:. Addionally, the
lexan-to-walug catio cannol be rrenter than the stle of domecile’s hmits for Dest moresgees, An independent
appruiser must pecform the current apprinzal, The wpprazsul requirement does nol apply w indivadeal leans
the lesser of 321 mullion or 3% of cepital and surplus. The agireeale of such exempled loans must nol
excesd 15% of ol long-temm muorlaze holdings,

AMD
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The coupon mate wller restousturing 1= o current markel mte, Such coupon rates should be consistent with the
coupon cate on new commercial moclazes of comparable terms mode by the reporting entily in the quarler
in which the restmcture dule sceurred, or

U the resiruciure date, not be less than the quarierly overage of new commercinl morlgages lan
rates of loans of comporuble terms fom the Survey of Morpeee Commitmenls of Commerciol
Properties by the Amencan Counsal of Lile Insurers (ACLLE by mare than 4 of o pereentugs point
difference.

AMD

Show individually morgages upon which nterest is overdee more than 90 dage o axes or other Liens

The restrocturad mortiaee loan pacfocms according i the new terns for al least twno Q
Muortpapes with overdue interest ever 90 davs oot in the process of foreclosure; O
|
are delinguent more than one vear,

i | in I forecl - )\
This section applies o loans i the process of being Toreclosad_or : nvevedl by the borrower o the

lender. Tt also imeludes loans in which transfer of tile 15 :1w2|jr[niz dernpiion or moratorium period,
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SCHEDULEB - PART 1

MORTGAGE LOAMNS OWNED DECEMBEHR 31 OF CURRENT YEAR

Feport seporwtely all mortgaze loans ocwned wnd backed by real estate, [nclude non-conventionel muoclsagse loans (eg, loans
that con be merepsed o their mesmum lan value withoul ineurring the cost of wribng o new morgagel. Also melede
mezzaming resl esiate lowns, For accountne and sdmession guidance reloted o messamine real esiate losns, reler o
S8AM No, 83— Mezzaning Seal Latate Logns. Colluleralized Mortage Oblippions, (residentinl morlsage-backed secuniies),
should be included n Schedule D,

A deseription of the mfrmation requirsd by the columnor headings 15 as Tollows:

Colwrmn | Taoan Wurmher
Report the morlgage loan oumber assigned by the reporting *'Ili|_'|-'.igl'l demorminated
morgages, indicate the principal indebledness amount in iis local K\

Colwmn 2 Cunle

Enter " i this colurmn Tor all wssets that ane hifencatad b the Fitulated separate aceount filing
and the non-insulated separate account fling,

If mongage loans arc not wnder the cxn:lusiv:!n
Interrogatorics, it is to be identificd by placing gm0
Schedules Genernl Tnstruetions in this colurmn.

company as shown in the Goneral
‘mbnls identified in the Investment

It the asset is a hifurcatied assofph cipsulated separate aceount filing and the non-insulated
scparate account filing, the % ¢ first, imimediately folleared by the appropriate code

(identified in the Inves Cueneral Instructions).

Caoluimn 3 - Cirw

DI the city 1= unknown, mdicate the county. If the mortgape 1=

For mortgages n the .
the city or provinee,

cutside the LS., mdi

Colwnn 4 - State
For mortg 1 states, temitorics and possessions. report the two-character LS. postal
abbreviaton t 5. states, terntories and possessions. I the mortgage 15 located outside the ULS,
stat mitorics witd possessions, report the three-character (150 Alpha 2} country abbreviatons

in the lsting m the appendix of these nstructions.

Colwmn 5 -
s wis midde woan offieer or director of the reporiing entiy/subsidionyalliliate, enler “E7, I
oun wis mide dirsctly foon substdiory or silibiate enter =57, Oiherwise, leave the column blank,
Column 6 Dharte Acquirsd

Sike dwle morimage wis acquirsd.
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Column 7

Column &

Colwmn 9

Caoliwmn 10

Column 11

Column 12

Column 13

Column 14

Column 13

Fate of Interes)
Feport the elfeciive annuel mterest role of the mortgoge,
Book Yol Recorded Invesiment Excluding Accrued Inferesi

Feport the statutory book valverecorded invesiment excluding acerued inlerest of ench loan,

Dt Drest writke—down {chorge-ofl) i the loss 15 other-thun-temporary, Beport as o
remlized loss,
Exclude: Valuation allowance.
Trarealized Valuwation Tnerease {Decnzase)
&
The difference hetween the Rook Value Teconled Tnvestrment an ghe ii reenel and the Book
ValueReconded Investment at the current vear-end nob relata th ceipd of loan principal

pavinents, other-than-temporary impaioments and amortization.

These amounts are o be reporled as uorealized capial (lofes] in the Exhibie of Caparal
Crains (Losses) and in the Capital and Surplus Aceougt (P, .

\ amortization of pramiom or acerual of
.

ni are i be reported as inercasces to ivestiment
< amortization of premium amounts are to be

Current Year's (Amortization WA cerelion

This ameunt should equal the net of the repo
dizcouwnt. The acerual of discount amounts
income i the Exhibic of Met Investment Ineo
reporicd as decrcasces to invesiment inec

Curient Year's (CMher-Than-Tem BT t Reeognimed

If the mortgage loan has g
the amount of the direct
realized capital Tosses inthe E

sthef-than-temporary impairment,” this celumn should contain
ognized. The amounts in thiz colamn are to be repored as
-aprital Crains [Losscs) and in the calealation of MNet Income.

Capitalized Deforved Wghtrest And Other

Include mterest 15 that can be capitalized 1n accordance with %48 Mo, 37—Morioaee
LinThs.

Total Foreign 1ange Change In Book Yaluz

Enter nrealized torsign exchange gam or loss for the vear.

nd and Buildings
C ¢ appraizal value of the propery (for land and buildings). For loans subject to & parcipaton
ment, includs only the reporting entity’™s pro rata share of the apprased value as it relates to the
reporiing entity’™s mierest i the mergage loan.

Date of Last Appraizal or Valuation

Stite dute of lust wppratsul or volvation of the collaeral.
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** Uplomns 16 threogh 1% will be clectronic only. **
Column 16— Lesgral Endaty Ideniifier (LEL)

Provide the 20-chomscier Legol Ently Idenifier (LED for aoy maockagor as assizmed by o desizosted
Local Dperatng Unil, [f ne LEL oumber has been sssigned. leave blunk,

Column 17 — Postal Code

The posial codels) reporied in this column should reflect the locution of the undes
metguees i LLE, slates, temiiones and possessions, use the Ove-digil ZIP cod

ang property. For

code, I the morgage 15 Iocated outside the TLA. states, temiiones amd possessi
equivalent o the ZIP code. Multple postal codes should be entered i the properlies are
Tocated in more than one postal code and listed from highest o Jowes qated with the
underlving properiies sepavated by cormmss, ¥
Example vwo TLA, postal eodes and one United Kingdom postal cofB8 15 [04,Ed 751N,

Coliwmn |8 Property Typse

For property tvps, use one of the Following codes o1 v ouse of the property:

OF Ofice *
RT  Retail \
MU AparimentMultfumily \'K

IM Industrial

HC Medical/Health Care 4 %

MY Mixed Use \

Li2 Lodpging

o Oither

Colurmn 19 - Marurnty Date

Stile the date the an mitlures,
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SCHEDULEB - PART 2

MOBTGAGE LOANS ACOUIRED AND ADDITIONS MADE DURING YEAR

Feport mdividually all mortzuges leans acgquired oo irunsferrsd (rom enother colegory (e, joinl ventuees, Schedule BAY bt
also vmy meresses or addiions (o morigeee loans seguired or ranslerred 10 the current and pror periods. Muoclsases pequiresd
and disposed dunng the same veur should be reported m both Part 2 and Pacl 3. Inclede nen-convenbonal morlsagse loans
(e, lovns that con be ineressesd o their musmmum lan vsloe wathoet incurnng the cost of wriine & new morleaee), Alse
inslude mezsanine real estule louns, For aceounting and admission guidance reluted 1o messpnime repl estale loans, refer (o
SEAP Mo, 82 —Mezzaning Real Lytate Loons, Collmteralized Mortyzage Oblipations Cresidential morlsazse-bocked secunbes)
should be included n Schedule D,

A deseription of the infarmation reguired by the columnar headings s as Tollows:

Column | Taan Wurnber

L
Report the morlgage loan oumber assigned by the Tr]mrﬁn%r foreign denorminated

morgages, indicate the prineipal indebledness amount in iis localdgure

Colwrmn 2 iy 0
For mortgages in the TLS., List cirv. 10 the city ?i‘l licate the county, IT the morgage s
cutzide the LA, indicate the city or provinee, \

Coliemn 3 Srate &3
For mortgages in WS, srates, worvitorics di ions, repert the cwo-character L5 postal

abbreviation for LS, starcs, territorics ] na. If the mortgage is locatcd outside the LA
states, oritorics and possessionsfgrc rec-character (150 Alpha 3} country abbreviations
available in the listing in the ap i gstructions.

Caolwinn 4 - Laoan Type

1f the loan was made to an o
the loan was made dire to & s

ircctor of the reporting cntity/subsidiaryfattiliaie, enter “E”. IF
iary or aftiliare, cnter “8.7 Otheravise, leave the column blank.

Colurmn = - Date Acquired
State date @ coured.
Column 6 - Ratz of Interes
Fep effective annual mterest rate of the mortgage.
Colurmn 7 - st at Time of Acquisition
= 1 actual amount loaned for the mortgages at the ome the asset was onginally acquired. The

of acquiring the assets includes any additional amounts that are to be capitalized. Accordingly.
there may be a premium or discount on such Ioans resulung from a difterence betarcen the amount paid
and the principal ameunt. Do not melude addioonal expenditures afier the time of izl acquisition.
These amounts are reported 1 Columin 5.
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Column &

Column 9

Coliemn 10

Addivonal Iovestment Made alter Acguisition

Feport additiona] pmounis that increased the morgage during the veur subsequent 1o the iime the assel
wits origimally scquirsd, e, inereases inothe loan Include sddinonol loan: on morigages thal were
subsegquently disposed duning the year,

Wilue of Land vnd Buildings
Feport the appruizal value of the properiy (for lond ond buildings). For leans sebjest oow periicipation

apreement, insluds only the reporiing entiy’™s pro mta shore of the apprased value ps 1 relales (o the
reporiing enlily’s mierest in the morguee loan

** Columns 10 threopgh 13 will be clectrenic only, **
Legal Entity Identifier (LET) ¥ 0

Colwmn 1]

Column 12

Column 13

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = ‘37.6

Trostal Code

Prowide the 20-chamcter Legal Entity Tdentifier (LET) for any mao o seigmed by a designated
Lowal Operating Unit. TF oo LED oumber bas been assigned, 1%

The postal code(s) reported in this column ~:h|.rl|||% aticn of the underdving property. For
morgages i LLE, slates, temilones and possess e-cigit AT code and oot the ST

1 LI

code, I the morgage 15 Iocated ouside the TLA. i 1es aml possessions, use thal couniry™s
equivalent o the ZIF code. Multiple postal codigshou entered 1T the underdving proparties are
Ioncated in more than one postal code a 1 highest to lowest value associated with the
underlving proportics scparated by commas,
Example pare ULE. postal codes andppnc ngdom postal code (315301,08104,E4 7500
Propermy Type

2 codes to indicate the primary use of the propercy:

For property tvpe, wse one <

OF  Office

BT Retsil

MU Apartm iy
IM I

HC bl e calth Care
WX Mdiecd Usc

T. . E
ther

aturily Dife

Stk the date the morigage lean mulures,

Iepwsstintenna A0S



SCHEDULE B - PART 3

MORTGAGE LAYANS DISPOSELD, TEANSFERRED (R EEPAID DURING THE YEAE

Feport imdividually each mortgaze thut has hed decreases inthe balunce a2 o resull of bemg closed by repoyment, purtnl
repuymenl, dispossd or ransferred wounother calegory (e, real estule, Schedule A) Do nol cepert mdividual period
repaymeenls, but agrrerule all purtiol repavments by marizage loan,

If a reporiing entity has uny detn] lines reported lor any of the Tollowing required aroups, 1t shall report the subtot] amount
of the corresponding group with the specified subtota] line nember appearine im0 the swme manner snd locoben as the

pre-printed fodal,

Mortgages elosed BY rapavinenl . e S P I L= LeLe e
Mortgages with parfial PEPRRIIENLS oo s e 290000
Mortgages dSpusetd oo e e DRGAQ00G
Mortmages transferred. e il reeene DAGQQO G
L] e et et et e e e et et et st +ee et s 2t ae e smt ee s et e 2t Aeen st ae e e e 1e s n An te e e e e s e 1t amen st amnae e pee L AS000G
A deseription of the information required by the columnar headings is as¥
Coliemn | Tawan Wurmber &‘

Report the morgage number assigned by thM tiew.
Coluimn 2 - Cirw L 3

For mortgages in the L5, L t city is unknown, indicate the county. [ the morngage is

cutside the 1S, indicate in

Column 2 - Hrate

For mortgages in g
ablreviatnon tor L&

states, rorvitorics and posscssions, report the ceo-character [LS. postal
zn, territories and possessions. I the mortgage 15 located ouwtside the ULS,
dzions, report the threc-character (150 Alpha 2} country abbreviatons
¢ appendix of these nstructions.

Ciolwmn 4 -
wiz made to an officer or director of the reporiing entity/subsidiany/aftiliate, enter “E.7 If
e dirzctly to a subsidiary or affiliate enter 5.7 Otherwise, leave the column blank.
Colwmn 5 wed
date mortgage was acquired.
Colurmn & Dhisposal Date

For mdividual properties, stole date metgape wos disposed using MBDDYYYY fommol, For
merguees ironslemred w onother caterory snd morigages with periid pavments, this column should ool
b compleied.
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Column 7

Column &

Colemn 9

Column 10

Column 11

Column 13

Column 14

Column 13

Book VulveBecorded Invesiment Excluding Accrued Interest Prior Y ear

Feport the siatutory book volvsrecorded imvesiment excloding acorues? mterest at December 2 of the
PTLOC YeiT,

Dt The pmeount of oy wrile-downs, Beport oz o realized Loss,
Exclude; Valuation allowinee,
Lnreslized Voluobion Incresse {Decrepss)
The difference between the Book ValueTeconled Investment ar the pravious ErIE 1 the Book
ValueReconded Investment at the current vear-emd nof relatad o the irs loan principal
pavinents, other-than-temporary impaioments and amortization.

&
These amounts are o be reported as uorealized capital gainsglls
Ciains (Losses) and in the Capital and Surplus Aceount (Page 4],

Current Year's (Amortization ¥ Acerelion

Exhihit of Caparal

Tl wn of premivm or accrual of

This amount should equal the pet of the reporting ¥
discount, The aceral of discount amounts in ﬂlihﬁ. e reparied as increases o mvestment
incone i the Exhihit of Met Investment Income, ¥ zatiom of prermium amounts are o be

reporied as decreases o nvestment incomse.

rary impairment,” this column should contain
The ameunts in thiz column are to be repored as
ins [Laosges) and in the caleulation of Met Income.

Tnelude interest and other ite
TS,

an be capitalized in aceordance with 8348 Mo, 37 —Woriaage

Total Foreign Exch e m Book Value

Enter the
aams or lo

n exchange gam or loss for the vear, including reversal of foreign exchange
recorded.

The amount of any write-downs, Eeport a= a realized loss.
iclude: Valuation allowance.
Consideration
Beport the amount received duning ihe veor on morizages disposed, meluding partal pav-downs of
merguees, sule of the morigage or through wansler (o another culegory (e, Schedule A For those

mergeees runsferred woonother calegory, only report the amount recerved for the penod up 1o the
time the loon was translered,
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Column L6

Column 17

Column 18

Foreizm Exchonge Gain (Loss) on Disposul

Enter the foreign currency exchunpe wain or Joss,

Beulized Goin (Loss) on Disposal

Feport the ameunt of any mackes! guin or loss realized from the iransler, sale or matucily,
Lo ludde; Foreipn currensy gain {loss) reporied in Column 16,

Totul Gam (Loss) on Dasposul

Enter the sum of Column 16 foreign exchange gain or loss, and Colurmn 17 realis in or loss.,
** Columns 19 throogh 22 will be clectrenic only, ** &

Caoliwmn 19

Coliwmn 20

Coluwmn 21

Column 22

Lowal Operating Unit. T oo LET oumber bas been assigned, 1

Legal Entity Identifier (LET) \\
Prowide the 20-chareter Legal Entity Identifier (LET) for ;.%r as assigmed by o designated
hlan

Trostal Code
&

The postal code(s) reported in this column shouls

[ ocation of the underdving property. For
Y| e fve-digit 2T code and oot the ST+
erviterics and posscazions, use that country™s

d ke citered it the underfving propertics arc
i highest to lowest value associated with the

morgages i LS, sfates, terrilonies and prsses
code, I the moerngage is located ourside th
cuivalent to the ZIF eode. Multiple postal
Incated in more than one postal code
underlving propertics scparated bydom

Example tane UL, postal ifod Kingdom postal eode (51501,08104,E4 7500
Propermy Type
For property tvpse, use of the ing codes o indicate the primary use of the propercy:
O Office
RT R ggail
M A 1 1Fanmly
1M Imcfues
HC edical’Health Care
Lz
adping
Other

Maturily Dufe

St the date the morigape lean mulures,
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SCHEDULE BA —PARTS 1.2 AND 3

OTHER LOMG-TERM INVESTED ASSETS - GENERAL INSTRUCTIONS

[nclude enly those classes of mvested asscts not clearly or normally meludable namy other nvested asset schedule, Such
assets should include any assets previously written off for book purposes, but which still have a market or investment value,
Give o defalled deseription of cach mvestment and the underlving security. 1F an asset is to be recorded n Schedule BA that
iz normally reperted inoone of the other invested asset schedules, make full disclosure o the Mame or Deseripton column of
the reason for recording such an asset i Schedule BA.

For aceounting guidance related to foreizan curreney transsctions and translations, refer to 554F Mo 22
Tronsaciions wnd Translations.

redgn Chrrency

If & reporting enticy has any detatl lines reportad for any of the following required croups, categ
shall report the subtotal amount of the corresponding group, category, or subcategory, with the spi
appearing n the same manner and location as the pre-printed total or grand total line and n

ubcategories, it
heatal line number

Crroup or Catecory Line Mumber

Onl and Gas Prodection
Transporistion Equipment
ATRREEE e e e e e e

Mineral Rights

LR L 5 1 s ET SR ORR R
Atfiliated il

Fixed or Variable [ntorest Raoe Tivestiments that have
Bonds

v (1155095
v (2559005

v H3SR00G
.. gt

verees LISEFRGILIE
oo LG
aracteriatics of!

LT E=T 1T S — : e P s R e et W D
g ] [T s AR SRR o e P T e R R e e O S
Mortgage Loans

TlrsafTiliated oo e e em e e R een S e nen S SR een S R e R 2o 8 SR S R R 41 S Hm e g g s g e en s e ann smran
ATThate] o

Chher Fised Income Tns

UnafTiliated ..
Afhlated ...

Joint Yenture, Purinership

- N95E09%
- 10eegas

v 1159095
- 1290095

L 1559005
o 195R09%

weeme DPRLILICH
- Liperattis

= o TSP UU OO 1 LY b
AR o e e et e et e e s s s emm s e e s emnes o ennenms smrs mmeemn e eceennns | LA

Mortgage Loans

L= T P OV OPTTSTOTTPTROTRI L 4t LY LY
L L OO | ot Lt LY

Chiler

L TE L T ORI TORRR- o v L« e L¥ LS
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Surplus Debentures, ic.

LD ) e« FT OSSR

Collatcral Loans

L T
B T

Moan-collatcral Loans

LT ) T EeT o PR
B ) T e O

Capital Notes

AlMliated ...

Guarantesd Federul Low Income [ousinge Tux Credil

Mon-Cuarantzed Federal Low Income Housing Tax Credit

LR i ) s FT ORI O

Al iabed oo sz
Guarantesd State Low Income Housing Tax Credit

L T T
B T

Mon-Cruarantecd State Looar Income Housing Tax Credit

L ] T
B T T s

Al Oher Losw Tncorme Housing Tax Cradit *

Tl TiTiated. oo e e e eee e
ATTIHEIED © o e e ene e

Workanyg Cuapital Finonee [nvestment
Lmin Al i
Any Ciher Class of Assels

Unaffiliatad. oo 8
Atfiliated oo

Subtotals

Unatfiliated. ..o,
Atfilisted et

) - - \

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne =

2RI
2L

2HGE0G
200G

TG00
e ZRER00G

v SHFRO0G
o MER00G

R
v A25R00G

ceeeme JFEARLILICH
.- AdgEattc

emeeme SEYIDOCG
.- B0

S L
- JEG0GG

verees BRGROOG
- A0SR00%

e A 150005

e AL
ARSI

AL

ARG
L0000
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The ollowing hsiing 13 miended o gve examples of investiments o be included in ench colegory: bowever the hst should not
be comsidered all melesive, and 0 should not be imphied that any mvested assed currently bang reportesd in Schedules A, B

or I oy e be reclassifed 1o Schedule BA;
Cril and Caas Froduction

Imeclude; (M hore ol wnd pos lepses

Transporintion Equipmeni

Imecluwde; Adrerull owned under levernged lepse arreements
Mefostor Vehicle Trust Cemificates.
Mineril Risrhis
&
Triclude: Investimenis n exiracive materials. \
Timbser Dieeds. \

Crhiher Fixed Tncome Tnsiroment

s [ viesimenl s

Trvestments that it into one of the other mn:_anlﬁ: 1 ported in those catcgorics and not as
1
5 (1

tined or variable intorest rate investments thar havy ing characteristics of a boand, mongage

laan or other fixed income instrument. As cxan clusivie), collateral leans shall be reported

in the designated collateral loan reporting Ti 27 of 299599 and surplus netes shall be reported
i

in the designared capital nofes reporting line: or MR, although these items could be
perecived to have underlving charactoris 1 other fixed income instmments.
.

Tnclude: Fixed  incomeSas 5 that arc not corporatc or governmental uwnit
obligacgnsy 2] or sccurcd by real property (Schedule B

Far g and Futernal Insurers:

mvestments deemed by the reporting entity to posscss the
underlyving characteristics of a bond or other fixed income mstrwment
which qualify for Filing Exempion or that have beon reviewed and
approved by the Securntics Waluation Otfice (500 within this

category.
Execlude: Fuor Life and Fraternal Insurers:

Any investments deemed by the reporting entity to posscss the
underlyving characterisics of a bond or other fixed mcome nvestiment,
but for which the Seccuntics Valuatcon Office (300 has not wet
allirmed thot the specilic BA mvestment (identilied by CUSIEY s in
this category (as ideniified mothe NAIC Fadwation of Secarities). Unul
allirmed by the WO, report these BA mvestments o the calezory for
“Any Diher Closs of Assels™
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Joint Yentures or Partnership Interests for Which the Primary Underlyving Invesiments are Considercd to Be:

Fixed Income Instruments

Investments thit [l imto one of the olher categories should be reported o those catezories and ool as
Jnil venlures or parinership inferests for which the pomoery undeclang mvestments wre considersd 1o
b [ed meome mstruments, As expmples (non-inclusivel, colluleral loans shall b2 reporied i the
desipnated colluteral lovn reporting lines (239999 or 269999 and surplus notes shall be reporled o the
desipnated copilal notes reporting lines (2999099 or 209999, although these items could be perceived
i heve underlving chorpstensiies of bonds or ether lxed Income instruments.

Triclwde: Leveraged Buy-our Fund,

A Tund investing in the “Z" strip of Collateralized alians.
For Life and Frateroal Insurers;
Any investments  deemsed by o e i enbity o possess the

underlving characieristics of fixed e anstruments which gualify

fur Filing Exemption or thai
[T

viewed and approved by the

Securities YValuation in this category.

Exclude: For Life and Fraternal l:nﬂ

the roporting entity to posscss the
ics of fixed income instrumcnts, bur for which
fice (5V0) has not atfirmed tha the specific

Any  investpcn
underlying
the Becuritics

B i fied by CUSIP) fits in this subcatcgory. Until
atfiped WO, report these BA investments in the “Other™
ﬁuhm% 5 category.
Comman Stocks
Inelude: Yenture “unds.
Real Estate
Include: tate development meerest. Feporting should be consisient with the
iled property analvsis appropriate for the corresponding risk-based capital
or for this investment category. If the requisite detatls are not available for
reporimg, report under “Chher™ subeategory.
Mrlurrtira ns

Moertgage oblipations. Keporting should e consistent with the detailed property
umilysis wppropriate for the corresponding nisk-based copial Gelor for this
mvestment culegory. [ the reguisie detnls are not svailable lor reporiing, reporl
unsber “CHher™ subculegory
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Crther

Include
i Tl
Tnelude:
Collateral Loans
Tnelude:

Mon-cnllateral Loans

Include

Cupitnl Nubes

R

Include;

Limited porinership mterests in o1l and xas production,
Forest product parinerships,

Invesimenis within the Joinl Venturs and Partnership Interests caterory tht do
oeH equalifly for inclusion mthe “Fiied Income Instruments,” “Common Stocks,”
“Feenl Estale”™ or “Morigoge Loans™ subcalegones,

Eeporiing should be consistent with the comesponding s capifal Tctor
for this investment category (Le., Diher Long-Term Assel

For Life and Frateroal Insurers: .

This imcludes invesiments baelieved b & enbity o have the
underlving characteristics of “Fixa §1R8] cirrmenis"" bl which do

mol qualify for Filing Exemplion ) eannl been reviewad by the
SV, as well as those that have h

determined w0 have  the

viewedl by the SV and were
chamcteristics  of  “Oiher™
instrments.

*
That portion of any suhbon Mdﬂl_"ﬁﬂ, surplus debenture, surplus note,
incgIc
in

debenture note, pren note, bond, or other contingent evidence of
indebicdiness that iz v suiplus of the issuer.

1 column, the name of the acal bormower and staic it the
ci, subsidiary, aftiliate, officer or dircetor, Also include the

- Phrposes of this secuon, nen-collateral loans are considered the unpaid
won of loans previously made to another orgamzaton or indrvidual o echich
reperiing enicy has a right to receive money for the loan, but tor which the

reperting entity has not obtained collateral to secure the loan. Non-collateral
loans shall not include those mstruments that meet the definiton of & bond, per
SHAF Moo 20H—Manak, a mongage loan per S84F Moo J7—Mortsare Lovrs,
loan-backed or structursd socuritics per S%4F Noo SIN—Loaw-Hocked and
Nructured Necwriries. or a policy or contract loan per A54F° No.o S90—Faolicy
Loy,

In the description column, provide the owme of the selual bomrower. For
ulfilisted eniities, stule o the bormower s a purent, subsudry, alfilile, oflcer oo
director, Befer lo 554057 Noo 20— Nowadmitved Assers and 3845 No, 23
AfFiiaves and Ovher Relared Pardes [or secounine punduncs

The portion of ony cupitel oode that s reported on the line lor copial nodes of the
LSSUIN INSUTUT Teporiing eolily,
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Lavw Income Hoosing Tax Credit

Imecluwde; All Low Income Housime Tex Credi [ovestments (LIITC or alfordable
housing) thut are in the form of 2 Limited Partnership o o Lomiled Liobiliy
Company meluding those mvestments thot have the following nsk mibgation
factors:

A, Cuaraniesd Low Income [Howsing Tax Credil Investments, There must be
an all-inslusive puarsnize from o CEP-rated eniity that guaminiees the yield
on the Investment,

B, Mone-guaranteed Low Income Housing Tax Credin Tnv nenl

I A level of leverage below 30%. For a utid, the level of

leverage s measured at the fund [

IT. Ther: s a Tax Cradit Gearanies %ﬂﬂ“ Cienernl Pariner or
-

managing member. This agreer the General Mariner or
managing member o reimborse tors for any shortfalls in tax
credits due o errors of compli foriiie life of the partnership. For a
TIHTC Fund, a Tax Cred

of the lower er 1.

other LIHTC inves

i reguired from the developers
tex the upper ter partoership and all

ITl. There are =yfTics

andior oper
foreclosure riz

nperagng reservas, capital replacement resarves
it puarantecs prezent too mitigate toresccable
coof the investment.

Mon-gualifying LIHTCs should bodepaor all ather category

Tnclude: Inves A intercst inoa Confirmed Supplicr Reecivables (CSR) wnder a
Finance Program [WOCFP) that is designated by the SV as
] riteria speeified in the Pirposes and Procedires Waneal of the
N tvegnment Aradesis Offiee for an WATC 217 or 2.7

Capital Finance Program {WOFP
Open account program under which an Investor may purchase interests,
or evidence thereof., n commercial non-insurance reccivables, A
WECP 15 created for the benefit of & commercial tnvestment grade
obligor and its supplizrs of goods or services, and facilitated by a
ftinancial intermediary.

Confirmed Supplicr Heccivables (C5R)

A first priority pertected secunty interest clanm or right to payment of a
monetary obligation from the Obligor arising from the sale of goods or
sorvices from the Supplizr o the Obligor the payvment of which the
Obligor has confinmed by representing and warrantng that it will not
provdest, deluy, or deny, nor offer nor asser! uny delenses against,
poymenl wothe supplier or any parcly wking <laim or nghl w paymenl
[romm ihe supplier.

Bew SEAF Mo, JOS—Working Capital Fisance Investments for accounting puidance,
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Any Uhher Ulass of Asscis

Imeclude; Invesimenis that do ool [ inde one of the other caterories. An exwmple of ems
thit may be included are reverse morizagres,

For Life and Frateroal Insurers:

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne =

This imcludes mvesiments believed by the reportinge eabity o 06 the
cubegory of “Fuoed or Varshle Interest Bole Investments thut [lave the
Underlying Chorpsleristics of o Bomd, Morigage Logn or Other Figed

[ncome [nstrument,” but which do not gualily [or nemplion and
have nod been reviewed by the 5V0, as well a e have heen
reviewed by the BV and were determine:d Chiher Class of
Mssets,

N
S
\*'\‘0
N
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SCHEDULE A - PART 1

OTHER LONG-TEEM INYESTED ASSETS OWNED DECEMBER 31 OF CURRENT YEAR

Refer tn 55457 Mo, 23 Forgign Coerency Trgasoctions goo Tronsfations Tor secounting guidance,
Column | CTISIP Tdenn feation

This eolumn must be completed by Life and Fraternal insurers that Nile Schedule BA investments
with the Securities VWalwation CHTice.

CUSIP nurmbers for all purchased publicly issued securifies are aviailak
confirmation or the certificate. For private placement securitics, the M L
nuinbcr called a PPM to be assigned by the Sandard & Poor’s CUSIP B
wse a CIMS thar is assigned ey the Standard & Pocr’s CLUSTP Hun:auﬁi\

1 no CLISTP namiber cxias, the CLSIP ficld should be :'crn-ﬁ]ln:d.\

Column 2 5 Mame oF Thescription

ticign securitics,
wlsipsingder, i,

Show naime of the asset, such as the name of a limitgd p ¥ t applicable, show description
of the asset. &

Colurnn 2 - Code \
Enter " in this column for all assets that m&i berween the insulated separate account filing

and the non-insulated separate account filin

If long-term invested assets are dst xclusive confrol of the company as shown i the
Creneral Interrogatories, 1t 15 o ti bv placig one of the symbols identificd in the
: m thes colummn.

If the azset s a bo cd etween the inzulated separate account filing and the non-tnsulatad
SEPUTILEE Beoounl g, the =" should appear [esl, immediantely Tollvaed by the appropriate code
(identified in the tmient Schedules General Instructiens),

Column 4 Cily

For resl estal nerships or joinl venfures located inthe Unied Stwies, Lst ay, I the clly is
county, [ ihe mvestment 15 oulside the US., indicate cily or provinee, For olher
BA g wpes, wse the oty of incorporubion, I no cily of incorporation, use the gty of pdministotivee

Coluemn 5
eal estate pacinerships or joinl ventures located in TLES, states, termitories and possessions repart the
twi-character TS, postal abbreviation for the TLA. states, terriiones and possessions, T the mvestmeant
15 outside the TLS. states, terriiones and possessions, report the threa-character (T30 Alpha 3 country
ahbreviations availahle in the listing in the appendiz of these instrections,

Caolwmn 6 Mame of Vendaor or General Partner

Provide the name of the entity from which the property was acguiraed, or the name of the General
TPartner of the fund, For itemel transfers, indicate “internal transfer”™ in len of @ vendor name,
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| Colemn 7

Column &

Coliemn 9

WAL Desizrnaiion and Administntive SvmboelMacke! Indicator

This columm must be completed by Life and Fraternal insurers only, All other insurers may ignore
this column and 115 insirections.

For Schedule BA investments with the underlying characteristics of a bond or a prefored stock
instrument, inscit the appropriate combination of the MAIC designaticn (1 through &), administrative
symbol and market indicator (A, 1, K, L, 17 or V) List of valid administrative syinbols are showamn
bz lo.

Listing of valid NAIC dezignation, administrative symbol and market indicator inations can be
found on the MALC: website for the Securiues Yaluaton Office (httpfwera nay :

Following are valid sdministmtive symbols for bonds ond preferred stock oo Furposes and
Provedures Manoal of the NAIC fevesioens Analvsiy Office for the I.wljil.'él se symbols,

5 Aalditional or other non-payment risk \

YE Yeur-end corry over

FE Filing Exempt
@ ﬁ.’l[llr_'r'

FL Private Letter Rating
stics of a bomd or a prefervad stock instrizment

PLGT Private Letter Rating - reported ondfens
F Sub-porugruph I Company - insu

Schedule BA investments with the underlyvings

which have not boen filed with the 530 otvcet the regquirements of Filing Excmption, as well
for any other imvestments reportodyin postive “Other™ categorics [non-tixed income-like BA
investmeneg ).

Date Originally Acquired

Stwte the date the invesiment Iy acquirsd.

Type and Sirategy

Eunter the numbg i i
Mezzanine financing

LROs

b deseribes the investment [applics to investments such as limited
wds. TF none applics, Teave blank]:

Wenture capital

Cilobal macre
Long/shom squity
Hedge fund: Merger arbitrage
7. Hedwe fund:  Fixed income arhiirag:
Hedge fund:  Convertible arbitrage
9, Hedge lund; FuluresOpiionsToreign exchonge orxicage
1. Hedge fund: Sector investing
11. Hedae fund: Distresscd sccuritics
12, Hedge fund:  Emerging markets
13, Hedge fund; Mult-strategry
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Column L0 Actual Cost

Column ||

dutabaze, \
Column 12 Book/Adjusted Corryimge Value Less Encu

Triclude: The cost of acquiring the asset, including broker's cormmission and incidantal
expense of effecting delivery, Include all changes o cost subsequent 1o
acquizition, such as additions to or reductions in imvestments.

Exelude: Arount of encumbrances,
Fair YWalue
Include: Fuor all statement types:

Use fair value received from a counter party 'orhn:;n ble. Bor example,
for limited parmerships and hedge funds, the late 7 statemient’s fair
valuz should be used. For other types of tnst rot: from a broker.
seller, or another counter party shoul such quots 15 not
avallablz, the reporting entity should ate of far value at

which the investmnent could be sold to d third party. A record
of the guote, or the methodology used T it showld be kept in
file.

edule BA assels wilh the S¥0
skened value ws reporied 1 the AVS

Life and Fraternal sniiies who b
must compleie this w]unu‘w

cear, I showuld contin the wmounts ncluded 1n
tracled, Include all changes in value during the year,

Feport the bulance of December 31, of 1
Columm 10 aler oy encumbrances hav

2 s appropriate the statement Taclor provided by the
ke d on the Schedule BA Surplus Mote List an the

Sew aceounting reguiremnants for swplus notes held o the

For surplus Cand capital) note
Secunhes:  Valuation O
Secunhes: Valuation Off

Accowting Praciives and

Thecuet: ; wiis Tor a decline in the fair value of a lang-term investad asset that

:-Ihl:r Than-temporary,

Exclude: on allowance,
Coliwmn 13 1inrealized reasie  Dhecrense )
The I wnrcalizéd valuation increase {decrcase)] for a specitie scownty will ke the change in

B iusted Canying Walue that is duc o carrying or having carried (in the previcus swear) the
ir Walue, Scc SSAF Moo J¥ ol Penrores, Parfigeships, and Limied Lioabdny
e for acoounting guidance.

wooamounts are o be reported as unecalized capital gains (losscz) in the BExhibic of Capital
& (Losscs) and in the Capital and Surplus Aceount {Page 4]

Tnclude: The ditfferenee bebween the Fair Walae in the previous year and the Fair Value in
the current vear™s Book/Adjusted Canving Valoe column. Calculate as current
vear Fair Value minus prior yvear Fair Value minus current vear Trepreciation
or Amaortization/ Aceretion.
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Column 14

Column 15

Column 1A

Colwmn 17

Coliemn |8

Column 149

Coliwmn 20

Currend ¥eor's (Depreciation) or {Amoriizeiion) Accrelion

This smounl represents deprecintion expense [or the peniod {where sppropriate), emorization of
premivm and the aceruel of discount. The secrval of discount amounts mothis column wre 1o be
reporied gy Increpses oomovesiment meome mothe Exhibil of Nel Investiment Income, while the
amorizeion of premuum smounts are o be reported gz decresses Woonvesimenl ncome. See
Columm 13 for discussion of sn unreslized voluaiion incresse (decrense) where the real estule 15 carmied
at [wir vilue and (depreciation) and/er {pmoriizaiion) seeretion hes been recorded,

Current ¥eur's Ciber-Thon-Temporry Impairment Becopnnzed
IT the asset has suffered an “other-than-ternporary impaioment,” this colurmn sh cunbingthe armouni

of the direct write-down recognized. The amounts in this column are (o b i realized capiial
Tosses in the Exhibit of Capital Gains (Losses) and in the caleulation of We
&

Capitalized Deferred Interest and Other

Include inferest and other items that can be capitalized in aceonla N\upp“unhh S5AP,
Total Foreign Exchange Change in Book/Adjusted Carrving ‘0

Triclude: Fater the wnnsalized I’llrﬁigr*x . or loss for the curent vear,

Trvestrment Tnoome

Tnclude: The proporticnate s 0o rest, dividend, and other imvestment income
received dusing the we L stiments reported in this schedule.

Exelude: Diﬁtri]ﬁuu’nnﬁm@ﬂjmd appreciation (return of capital).

Commitment for Additional Ly

Imeclude; Ttz Iditonal investiment commitmenl, ool vel invested, where the
decizl g wnd whether o invest 13 not made by the compuny, but by
vpicully by the hedpe fund or limited parinecship,

Percentage: of Chaners

Tnclude: share that the company’s current investment reprezents of the total
tanding amount of this investment. Applics only o such investments as
cdge funds and limited partnceships.

Exe v Commitment tor additional investment.
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** Uplomns 21 threogh 246 will be clectronic only. **

Caolwmn 21 Fair Walue Hierarchy Level and Method Used o Obiain Fair Walue Code
Whenever poszible, fair value should reprosent the price at which the sceuricy could be seld, based on
markst nformation. Fair value should only be detenmined analytically when the market-bazed value
cannot be obtamed.

The Following 15 o listimg of valid Gor value level indicators w show the Gur vales hierrchy level

1™ far Lewvel |

S far Lewel 2
3 for Lewel 3 *
The tollowing 15 a listing of the valid method mdicators to shm%\d used by the reporting

entily ko determuing the Bt Used o Obtoin Fuar Vialue,
“u™ [or securities where the nue s detenmined by o pricing? 1%

“h" for securities where the rate is L]ultrminr:\-:%:-

¢ oo custodian, The reporting entity

“e" for sccuritics where the rate is deteomi
i ny broker or custodian used as a pricing

should obtamn and mantam the
source. In addition. the broker
counterparty for buving and sellin or be an underariter of the security boing
valuzd. (Feporting entitics shal i *¢™ o capture any other method used by the
reporting entity to obtaisgobs puts resulting inoa hierarchy Level 1 or Level 2.

Decumentation of this 51:-11n:x included m Column 22.)
“d” for securilies wheg s dtfiermined by the reporting entity. The reporting eniity i=

requirsd Lo minl: the pricing methodeloey vsed,

e o securities where the

of Secpeitics.

s determined by the unit price publishad in the MAIC Faloosion

chy and method indicator. The fair value hicrarcle lovel indicator wouald
used to determine fair value indicator would be listed nexe. For example,
tar the fair value hicrarchy level and stock exchange for the method wsed to

nee i SxAF No, SE—Faie Falwe allows the use of net asset value por share [MAY) mstead
of fair v certain investments. LFMAY] = used instead of fair value leave blank.
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Column 22

Column 23

Column 24

Souree Lszed w Oblan Farr Value
For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

wwe fixprotocelorgispecifications'exchanges.shtml
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Methed Cosde 8™ lepve blank . 0
Fuor Mlethoa] Coade e leve hlank,
If net assct value (MAVY) s used instcad of fair value, 1:116 ity should use "MNAVT o
indicate net asset valuc used instcad of fair valuc.

Legal Enticy Identiticr (LET)

Prowide the 20-character Legal Entivy Tdentificr [T#. iy
Orperating Unic 16 no LED number hag been a.miﬂ{

cr as assigned by a designated Local

Postal Code

1
sz anly for scearitics incleded in the fo [T tal lincs.

&
Fixed or Yariable Interest Bate |]'l‘|-'l:‘6% ave the Underlying Characrenistics of:

Mortgage Loans

UlraiMiliared ... - 15580995
Adfihated. e oo JFRROGOG

Joint Wenture, Par ip or Limited Ligbility Company Interests that have the

Underlving Chara f:
s
. 1890995
2 Laoiins

IAEEFLIALED .ot et e e s as s et st an st s s s s enane ]S ILIER
L 4 SO SRPUBRNSRR, | . L) L1 LY LY

postal codefs) reported in this column should reflect the Tocation of the undertving propercy. For
L5, stares, orvitorics and posscssions, wse the five-digic ZIP code and not the Z1P—34 code. Outside the
L5, states, torritorics and posscssions, use that country’s oquivalent to the ZIF code. Multiple posal
codes should be entered iF the underlying propertics are located in more than one postal code and listed
from highest to lewest value associated with the underlving propertics separated by commas.

Example pare U5, postal eodes and one United Kingdom postal code (31501,08104,E4 7500
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Column 25

Coliemn 26

Froperty Type
Use only for secunities meluded in the [ollowing subtotel lines,

Fixed or Variable Interest Bate Invesimenis thot have the Underlyine Charustenstics of:
Mloripace Loans
LTty T = T O DTS FPTOPUOTPRROPRRUPPPT | .o 41" L b
E T PRSPPI | ¥ .11 L2 L~

Joint Wenture, Partnership or Limited Liability Company Interests thar b
Uniderlying Characteristics of:

BEeal Estute
(IR T R F2 1 s OSSR RO OO SR

- 1Tty
THER0GG
Mortgage Loans

e 19EHOGG
... 2CFMALILIE

For property tvpe, use one of the following m:u:lcs

OF Offce K
RT Beatail \
LI Apartment™ultifamily

1y Iruchustrisl »

L Medical/Tlealth C \

MX Mixed Use

L0 Lodging

oOT Uither

Maturity Diate

Llise omly lided in the following subtotal Tines,

crest Rate Investments that have the Underlying Characteristics oft

T PP I | L

the date the momgage lean matures,
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SCHEDULE BA — PART 2

OTHER LOMG-TERM INVESTED ASSETS ACQUIRED AN ADDITIONS MADE DURIMNG THE YEAR

This schedule should rellect not anly those newly acgquirsd long-term invested assets, bul plso sny inereases or pdditions 1o
lomg-term invested pssels acguired mnthe surrent und prior penods, meluvding, lor example, copital calls fom existing lomiled

purinerships,

Colemn |

Column 2

Column 2

Column 4

Column 2

Column &

CUSIP Ident(Geation

This colvmn must be completed by Life and Fratermal msurers thot Nle Sch A Imvesimenls
with the Secorities Valuation OiTce.

CUSIP numbers for all purchased  publicly issued securities are a mitn the hroker's
confimonation or the certificate, For povate placement HEI.'IJri‘I.'iE'\i:_*lL'

number called a PT™ o be assigned by the Standand & Poor’s OIS
s a CTNE that is assigned by the Standand & Poor's CHUSIP Bureaf

created a special
foreign securities,
oo ersipinder, bl

T o CUISTT poanfeer exisis, the CTISIT field ool he zem-filled,

MWame ar Dhescription

Shew name of the asset, such as the name of a 1iaﬁt@p. [T st applicable, show deseription
of the asset.

N

For real cstate parneiships or joint g ; in the United Hates, list cioe. [F the city is

unknown, indicate the couney. [ il inv outside the LS., indicate city or provinee, For other
BA assct tvpes, use the city of iumrw o city of incorporation, usc the cicy of administrative

office.
Srate
Report the parg-charactcg L5, postli abbroviation for state for LS. states, torritorics and posscasions.

For forcign countrics re the three-character {15300 Alpha 3) country abbreviations available in the
histmg i the appendix e INsructions,

Mame of o

Provide the n of the entity from which the property was acquired, or the name of the General
Par fthe fia ‘or mbemal transfers, indicate “internal transfer” m liew of & vendor name.

[ 1 Acquired

te the investment was onginally acquired.
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Column 7 - Type and Sty

Enter the number that best deseribes the invesiment {ppplied (o mvestments such us limited
parinerships ond hedge funds, I0none applies, leove blunk)

1.

-
-

gyl

=T R

16,
1.
12

I3

Privaile eoquily;
Private cquity:
Private oquity:
Hedae fund:
Hedge fund:
Hedge fund;
Hedge fund:
Hedae fund:
Hedge fund:
[ledge fund;
Hedge fund:
Hedae fund:
Hedge: fund

Wenlure cupital
Mezzanine financing

LB{s

Cilobal macroe
Long/short equity
Merger arbimge 0

Fixed incoms arbirage *

Conmvertible abitrage \
FuturesDptionsToreign exchange arbiir

Seclor inveshing
Distressed securities

Emerging markers

*
. ] Multi-strategy
Column § 5 Actual Cost at Time of Acquizition

Tnclude:

Exclude:

Coluwmn 9 - Additional Tnvesomen

Include: \

Column 10 — @ Encumbrances

The actual cosc at hassct was ariginally acquired.

The cast gt
cHpeighs lclivery.

Additiigs liturcs after the time of the initial acquisition or creumbrances
oF impail

After Acquisition

I cost (including broker’s commussions and mncidental expenses of
cting delivery] to increase nvesiments in the original asscts.

Improvements to the assets subscquent to acquasition.

Actviy on investments disposed during the year.

The reporting entity’™s contractual share of all encumbrances on underbving real
cetare held n a pamnership or wventure reporied in this schedule. All
encumbrances meurred by the parmership or venture should be included.

Column 1T — Percentage of Ownership

Include;

L ludhe;

The shere thot the compony’s current invesiment represenitz of the Lol
oulslanding smount of (s mvestment at the dute of purchaze. Apphes only 1o
such mvestments us hedpe funds and mates? partnerships.

Commitment (or addifional investmeni.
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** Uplomns 12 threogh 13 will be clectronic only. **

Column 12 - Lesgral Endaty Ideniifier (LEL)

Prowide the 20-chorueier Legal Entity Identifter (LEL for ony wssuer us assizmed by o designated Locol
Cpersting Unit, ICno LEL number bas been assigned, leave blank.

Column 13 — Postal Code

Use only for secunities meluded in the [ollowing subtotel lines,

Fized or Variahle Interest Rate Investmenis that bave the Underlying Charac

Moripuee Loins
LIS L HACE e et e s s e ... LIEEFLILIY
Joint Wenture, Partnership or Limited  Liability  Compan b heve the
Underlying Characteristics of:
Eeal Estute
1311 IRE: 1 A S SN, oo T
AATlamed. e, - THER0GG
Mortgage Loans
Tlmasfhiliared e - 1990095
Adfiliated. o L e SUFRRIOOG

The posial codels) reporied 2 should reflect the locution of the underlving property. For
L5, slates, terrilones and e [ive-digit ZIF code and naot the Z1P-4 code. Duiside the
L&, slutes, fermiories and p see Lthot couniry™s egquivalent o the Z1P code, Muliple postul
codes should be entered 15 he ol properties ore locuted nomore then one postul code and hsted
Irom highest w lowest wilue associified wilh the vnderlving properies separatesf by commas.

Exomple v LLE, s umd one United Kimpdom postal cosfe (31501,68 104,04 7500,
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Column 14

Coliwmn 15

Froperty Type
Use only for secunities meluded in the [ollowing subtotel lines,

Fixed or Variable Interest Bate Invesimenis thot have the Underlyine Charustenstics of:
Mloripace Loans
LTty T = T O DTS FPTOPUOTPRROPRRUPPPT | .o 41" L b
E T PRSPPI | ¥ .11 L2 L~

Joint Wenture, Partnership or Limited Liability Company Interests thar b
Uniderlying Characteristics of:

BEeal Estute
(IR T R F2 1 s OSSR RO OO SR

- 1Tty
THER0GG
Mortgage Loans

e 19EHOGG
... 2CFMALILIE

For property tvpe, use one of the following m:u:lcs

OF Offce K
RT Beatail \
LI Apartment™ultifamily

1y Iruchustrisl »

L Medical/Tlealth C \

MX Mixed Use

L0 Lodging

oOT Uither

Maturity Diate

Llise omly lided in the following subtotal Tines,

crest Rate Investments that have the Underlying Characteristics oft

T PP I | L

the date the momgage lean matures,
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SCHEDULE BA - PART 3

OTHER LONG-TERM INVESTED ASSETS IHSPOSED, TREANSFERRED OR REPAID DURIMNG THE YEAR

This schedule should reflest not only dizposals of un entire “other nvested wsset™, bul should alzo mnclude pachal dizposals
and pmounis recetved during the year on mvestments sall held, including, for example, return of copiial distobubens rem

limifed purinerships,

Colemn |

Colemn 2

Colwmn 2

Column 4

Column 2

CUSIP Ident(Geation

This colvmn must be completed by Life and Fratermal msurers thot Ole Sch A Imvesimienls
with the Secorities Valuation ChiTice.

CUSIP nurmbers for all purchased  publicly dssued securities are a motn the hroker's
confimnation or the certificate, For povate placement h-tl_'urii'iﬂ:_"ﬁ:

number called a PT™ o be assigned by the Standand & Poor’s OIS
s a CTMNE that is assigned by the Standand & Poor's CUSIP Bureaf

created a special
foreign securities,
oo esipinder, bl

T no CUISTT poanfeer exists, the CTISIT feld ool e zem-filled,

Mame or Thescription
Show naime of the asset, such as the name of a Tiit i . I not applicable, show description
of the asset.

o K

For real catate partnerships or joint ve : in the WA, list city. It the city is anknown,
indicate the county. 1t the investimdat is che LA, indicate ity or provines. For other BA azsct
tpes, wse the city of incorporation. 1& corpasation, usc the city of adiministrative office.

Hrate

Report the pars-charactor L5, reviation for state for LA states, torritorics and posscasions.
For forcign countrics, rggert the e-character {15300 Alpha 3) country abbreviations available in the
listing in the appendizgd these instructions,

Mame of Purcha of Disposal

Provide entity or vender to whem the mvestment was sold or describe how the
mvesiment wabWgheraise disposed of
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Column &

Column 7

Column &

Colemn 9

Column 10

Column 11

Drarte Drigeimally Acopuired

Stwle the dute the assel was origimolly seoquired,

Dhisposal e

Stule the date the mvestment was seld or otherwise ironsferred or repuisd, Beporting eniities may totl

on one lne of the mvesiment 15 repuid on more then one dwe, and should uihze the date of lost
repavment m those coses,

Book/Adjusted Cormrying Valve Less Encumbrunces, Prior Yeor

Report the balance at December 31 of the prior vear, Q

Thechuct: Ay write-downs for a decline in the fair vitludol a @ investal asset thai
15 other-than-temporary,

Exclude: Valuanon allowance, \

Tinrealized Walieation Tncrease {decrease) 0

The total unrealized valuation increase (decrease] fi % vestment security will be the change

in Book/Adjusted Carrving Walue that is due o Cargingigr haling carriad (in the previous vear) the
security al Fair Walue. This includes a reversal of i veed arnwcaint at the date of dispasal. See
SEAPR Mo, 48 Joint Vewtwees, Parineeships, ao it By Commgropies Tor accounting guidance,

These amounts are o be reported as uned ital gains (logscz) in the Exhibic of Capital
Crains {Losses) and in the Capital and 5 5 A cctiant (Page 4 — Lite, Property, Fraternal & Title and
Page 5 — Health). L 3

Tnclude: The dif Nﬂ the Fair Valae in the previous year and the Fair Valuc in
the g ais Bobkd Adjusted Canying Walae column. Caleulate as current
Veal s minus  prior vear Fair Valuc minus current vear
r{Amortization) Accretion.

Current Year's (Do o) or {Amartization ) Accretion

This amount rep
PTETILIT
repored a

soiation expense for the penod {where appropriatz). amorizaton of
of discount. The accrual of discount amounts o this column are to be
¢ mvestment meome m the Exhibit of Ket Invesiment Income, while the
amortization o mium armounts are o ke reported as decrepses to mvesiment ineoime, e column %
for & LT o unrealized valuaton increase (decreass) where the real estate 15 carvied at fair
valu (depreciation) and/or (amomizaton )/ aceretion has been recorded.

car'zs Other-Than-Temporary Impairment Recognized
ct has suffered an “other-than-temporary imparment,” this colurmn should contain the amount

¢ direct write-down recognized. The amounts in this column are to be reported as realized capital
ozzes in the Exhibit of Capital Gams (Losses) and in the caleulation of Met Income.
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Column 12

Column 14

Column 15

Coliwmn 1A

Colwmn 17

Coliwmn |8

Column 19

Column 20

Capitulized Delerred Interest ond Other
Include mterest and ofher iems that con be capifalized in accordance wilh the applhicubls S5AP,
Total Foretgn Exchange Chonge m Book/Adjusted Carrving Yalue

Enter the vnreslized foretpn exchonge poin or loss during the year including the reversul of unrealized
Toretpn exchange puins or losses previously recorded.

Book SAdjusied Carrving Yaolue Less Encumbrances on Disposal

Triclude: Ammount reporied in Column £ and all vear-to-diate chang 1oy the nime
of disposal.

Exelude: Valuanan allissance. ¥ 0

Consideration \

Triclude: Amounts received on disposal uFinvuwl%

Foreign Exchange Gain (Loss) on Thsposal
Enter the foreign currency exchange gain or Joss |# iv;
Realized Giain (Loss) on Disposal

Report the amount of any market gain (loss 1 the dispesal of the investment.

Frclude: Forcign curdpey reported in Column 17,
Total Gain [Loss) on DNaposa

Euter the suim of Caluimn change gain (loss) on disposal and Column 18, realized gain

(loss) on disposal.
Trvcstiment Tnoome

Include: rionate share of interest, dividends and other mvestment meome

vied during vear on the investments reported 1 thes schedule.
Exclude: ztributions m exeess of unrealized appreciation (return of capatal .
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** Uplomns 21 throogh 24 will be clectronic only. **

Column 21 - Lesgral Endaty Ideniifier (LEL)

Prowide the 20-chorueier Legal Entity Identifter (LEL for ony wssuer us assizmed by o designated Locol
Cpersting Unit, ICno LEL number bas been assigned, leave blank.

Column 22 — Postal Code

Use only for secunities meluded in the [ollowing subtotel lines,

Fized or Variahle Interest Rate Investmenis that bave the Underlying Charac

Moripuee Loins
LIS L HACE e et e s s e ... LIEEFLILIY
Joint Wenture, Partnership or Limited  Liability  Compan b heve the
Underlying Characteristics of:
Eeal Estute
1311 IRE: 1 A S SN, oo T
AATlamed. e, - THER0GG
Mortgage Loans
Tlmasfhiliared e - 1990095
Adfiliated. o L e SUFRRIOOG

The posial codels) reporied 2 should reflect the locution of the underlving property. For
L5, slates, terrilones and e [ive-digit ZIF code and naot the Z1P-4 code. Duiside the
L&, slutes, fermiories and p see Lthot couniry™s egquivalent o the Z1P code, Muliple postul
codes should be entered 15 he ol properties ore locuted nomore then one postul code and hsted

Irom highest w lowest wilue associified wilh the vnderlving properies separatesf by commas.

Exomple of two LS des and one Unifed Kingdom postal code (31501 68104, 04 75100,

S
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Column 23

Colwemn 24

Froperty Type
Use only for secunities meluded in the [ollowing subtotel lines,

Fixed or Variable Interest Bate Invesimenis thot have the Underlyine Charustenstics of:
Mloripace Loans
LTty T = T O DTS FPTOPUOTPRROPRRUPPPT | .o 41" L b
E T PRSPPI | ¥ .11 L2 L~

Joint Wenture, Partnership or Limited Liability Company Interests thar b
Uniderlying Characteristics of:

BEeal Estute
(IR T R F2 1 s OSSR RO OO SR

- 1Tty
THER0GG
Mortgage Loans

e 19EHOGG
... 2CFMALILIE

For property tvpe, use one of the following m:u:lcs

OF Offce K
RT Beatail \
LI Apartment™ultifamily

1y Iruchustrisl »

L Medical/Tlealth C \

MX Mixed Use

L0 Lodging

oOT Uither

Maturity Diate

Llise omly lided in the following subtotal Tines,

crest Rate Investments that have the Underlying Characteristics oft

T PP I | L

the date the momgage lean matures,

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = d{:':'!- Iepwsstintenna A0S



O
;\\'0
*0\)

*

\S

9
o

A0 - 2018 Narional Sssociton of Insianss Cormissisiens A Inwestnenta 2



:::::::



SCHEDULE IY— PART 1

LOMG-TEHM BOMDS (WNED DECEMBER 31 OF CURREMT YEAR

Bomds wre o be grouped as bzled below and each colegory arranged alphobetically (zecuries included m LS, Slales,
Terrifores and Possessions; U5, Polincal Subdivisions of States, Terntories o Possessiong; snd LS, Special Bevenve and
Special Asseszment Oblizations anad all Non-Guarantesd Oblhgatons of Agencies and Autheries of Governments snd Thear
Pedifical Subdivisions should be listed with a state abbresaation m the column provided [or electronte duta caplure),

Feeler b 5345 Mo, 23— Foreien Corrency Tronsaoions avd Transfodions Tor pecountne puidence related lo foreipn currensy
irumsactions snd irunslations,

Shaort Sales:

Selling a securnty shart is an action by a reporting entity that reselts withihe Slenlily recognizing

proceeds from the sale and an obligation to deliver the sold securite. ceounting purposes,

ohligatians o deliver secorities resulting fram short sales shall he reported sels {negative assels] in

the investment schedele, with an imvestment code i the code colemn J iz s a short sale, The
:

unrealizad gains and losses. These unrealized gains amd losses shall be

ohligatian, Tnterest on short sale positions shall be scerued pariodis rled as inferest expense,

the Investment Schedules Creneral Instruetions, it shall report the opount of the corresponding category or
subcategory, with the specified subtotal Tine number appearing g thedgne mafper and location @5 the pre-printed total or
grand total line and mambser:

[Ta reporting entity has any derail lines reported tfor any of the Fn]]nwin?r* u @ ories ot subcategories described in
Nl

NOTE: See the Tnvestment Schedules Genernl Tnstrnci

«  (Category definitions for honds and

*  Forcign column code list.

*  Cpde column list of cod ions for sceuritics not under the exclusive control of the

reparting cotity.
= Fluw chart for dete ing the MALC designation for structured securitics,
= List of stock exchang es anid abbrevintions.

Line Wurnher

Biands:
LA, Govermme

T 1 LT S URPRTRTRTRURTR | L~ .« ¥ ¥ e
pape ﬁﬂ.r_kq_ﬂ "'iatl_ur|1.1|_~: SO ENRURPRTTRPP | .. .e Lt LA L
origagpe-Backed qﬁLIIH[IEﬁ SRR | [ ¢ ¥ ¥ (e
an=Facked and Struciured F';I;'i.'IJTI-IiEh SR URPRTRRRY | [ L e ¥ ¥ (e
LT ] £ 71 T I O T e o o1t 4 11 ] £ SOOI | b 4" 1" L L

Al CHbee RTINS
Lssuer Cbligahions ..o T || L b
Fesidentzul "-1-;:-rl|=uu:a-|$u-;,k::d bt:cum:u::- ......... e e S e SR L ieRg

Commercial borirare-Backed SEumleEs, o e s s s s s s e IS SRHEE
Other Loan-Backed and Structured Et}i.:l.ll'i.li.{‘ﬁ PP | |+ 1" '
b LT ] E 1 N O L Tl L Lo LU f | . 11 1 L
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LLE. States, Terntories and Possessions (Direct and Guearanteed)

[ssuer Obligations... T DTSR ROTPTPDRPPPRRINR B b i o
Fesidental ‘-‘!m't:_alzn-l:'ﬁm:b;v:d hccmmcs OO RPRPPPPT s L L b
Cormmercial Mortgare-Backed ‘:.ccunu-::s PSS . & L L
Othier Loan-Backed and Structured .‘.-u:::u:ttlﬁ SETRURRROTPTRPRR L o 4t b
Subtotals — LS. States, Terrtorics and J-‘n:-ss::'sslc-ua [Dlrcct am:l {Jumamcnm SRS L L L

L. Political Subdreisions of States, Terrtories and Possessions (Direct and Lruﬂ:mt—:cd}

[ssuer Chbligaticns ... SRRSO [ L L LY L
Fesidential ‘v]-::-r:pagm—ﬂa...kcd '?....-:urltlm 1954005
Cormmercial Mortgage-Backed Sccuritics.. S gh L DL
Cither Loan-Racked and Sowerred ":'n:::untl-:-'. - w21 EADG
Subtotals — LS. Political Subdivisions of btatcs lcmtc-ncs au-:l J-‘-:-ss::'sslc-na
(Drect and Guarantesd) ..

-n 245G
L5, Bpeeial Revenue and Special Asscssment ﬂhllgatmna and all ‘4-:‘.!I'|-FIJEI‘EI'|[E\.$
Obligations of Agccncics and Authorities of Governments and Their Palitical Sulgig

. 2EG00G
20400
e 2 TURIOI

.. 2RO

[ssuer Cbligaticns....

Fesidential ‘v]-::-r:pagm—ﬂa...kcd '?....-:urltlm

Cormmercial Mortgage-Backed Sccuritics..

Orther Loan-Backed and Sorwciurscd ":'n:::untl-:-'. -

Subtatals — 115, Special Revenie and Special -'-.s&::-ﬁmc
all Mon-Giuaranteod Obligations of Agencidpand
and Their Political Subdivigions ...

Industrial and Miscellancous [ Unaffiliatsd)

[ssuer Cbligaticns....

Fesidential ‘v]-::-r:pagm—ﬂa...kcd '?....-:urltlm
Cormmercial Mortgage-Backed Sccuritics..
Other Loan-Backed and Sorwcturscd Sn:c.'iti-:.
Subtatals — Industrial and Miscellancons

cs of Governiments
v BTN

SR . L
SR e LA A
SR £ L L

Hybrid Sccuritics
v A 2S00
e 4350005
Cormmercial Mortgage-Backed Secue oAU [ L x ¥ L8 Lo
Ciher Loan-Racked and S TRt B L LR s TR« f, L e e Le Lt
Subtatals — Hybeid Securit o uie e e
Parent, Suhsidiares and A

Issuer Ohbligations....
Residential Morgape ﬁ L-'_kEL] qEL

Tt o 1| L U1 | .= .« L¥ L8 Lt
Cormmercial Morty T Lk BT T | ] e PP O . L L L
Tither L P L I e L TR AU T et M L £ s OO, . L« s e Lt
Subiarals BT Tyt R AR et L N L LT OOt L .« Le e Lt

ed Funds — gs Identified by the 5V e s enenennenee e e e SS00H00
umds — a5 Idenfified by the BV s e e e e s e e e SFPPIGH0S
EVEY Identifiod BEumas:. wsimso s mosmssnn oo ssmasorasy s s USI I OEE

e Y T I P o 1 L L' L'
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Total Bonds

Subtotals — Issuer Obligations........... U ORURPTPSTOURPROPR i L
Subtotals — Besidentnal Hﬂnng.ﬁgm—ﬂ&tkcd .‘.v-r::cuntlcs SRS PRPRPNPT .. o1 L 1 b b
Subtotals — Cormimercial Mortgape-Hacked ‘:.c'cunu-:s TUSHILIL
Subtotals — Octher Loan-Backed and Sirvctured SC0UIES (e e eens s e oo SLFPILIEIS
Subtotals — SV Ldentitiod FUmas ..ottt e s s s s e s snbes s e aes £ 1 PRI
BUbtotals — BaK LOBIIE . cveees oo et et st s s s s smtes s em s s b anas s s smsnn s omssamen ace D1 FPIEIEE
Subtotnls — Tofal Bomads oottt e e b as s s e s b as s st s smann st amenn ane DA PPIIEE
List all bonds and certificates of deposit owned December 31, of current vear, except bonds and cen 5 of deposit in
banks or other similar tinancial mshatuions with maturey dates or r-:pur-:has-: dates under repurchase of one year

or less from the sequiziion date, Exclude cush equivalents as described o 8540 Vo, 2R Cask, CosWauinanienis, D,
and Show-Term fnvesimerts with onemal maturiies of three months or less.

The securily ideniifier reporied (Column 1 for CUSIP, CINS, PPR or Column 33 [or lh-["'-l] e as Lhe ideniifier
psed when (ling secunites with the MAIC pursuant to the Pyrposes and Procedures Wa m& nvesiment Anolveis
Chiffce Instmuclions

Colemn | CUSIP Ident(Geation

s are avallable from the broker's
g the MALC has crewted o speciol
LIS Bureaw, For foreign securities,
SUTEAL W cRElp, com e fodinder, Blar,

CUSIP pumbers [or all purchosed publicly  isss
conlimstion or the certilicale, For provele ploemers
nurmber called a PT™ o be assigned by the Stands :
s a CTWE that is assigoed by the Standard £ o

T e valud CTISTT, CTNS or PT'W normber ex
The CUISTE field showld be zero-filled.

st a valid TSTM (Calurmn 237 security member.

Column 2 Dreseription

Giive a deseription of all rlr\ﬂl'lrl ate, the reparting entity 1= encouragad o nchede

dara consistent with that wrmn 31, Tssuer .all-:l Codurnn 32, Tasue. This does not prachede

the company from including al detail o provide & complete and accunste description,

Ahhreviations may be used az ncE

For Banid Mutual Fun
W0, enter the o

as Identified by the SV amd Exchange Tradad Fonds — as Tdentified by the
c of the fund. As appropriate, the reporting entity is enecuraged to

sit Account Registry Scrvice (CIARS) or other similar services that have a
han ane year, individoally list the varions banking institutions thar are financially

tﬁé-:—:r.:‘.,euw.-'}i::.:r,l:-uhH=r.=.l‘3-.-"u.:;rL-,'ef;;'.'-.‘em'.:'n'aF.:-rm.ml.-J_:]-

{Collateralized Debt Obligations) or CLOg (Collateralized Loan Ofbligations), indicate what

CIMYCLCY eollateral is, such as high-yvield bonds, corporate loans, cte. IF the collateral is of mixed

wog, indicate “Mix,” in addition to the largest type of collateral in the mix, [ the collateral is derived
synthetically, indicate “svntheric.”
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Column 2

Colwmn 4

Colwmn 5

e

Enter =#7 in fhas colvmn for all 80O Ideniled Funds designated Dor svstemulic vilue
Enter “g” in this column for all Principal STRIP Bonds or other zero coupon bonds.
Enter “5™ in this column for Certificates of Deposit wnder the FINC limic

Enter “&™ in this column fur TBA (To Be Announced) securities.

Enter " i this column or all wssels thal are bifurcoled between the msululed separate aceount fling
and the non-insulaled separate aecount [ling,

If bonds are oot under the exclusive contrel of the company az shown in the ral palories,
they are o be wentiffed by placing one of the codes identified in the Tuves edules Genernl
Tnstroctions im this colurmn.

&

securily and s not under the exclusive control of the company, 1 T or & should appear
in 1 ivestment Schedules General

If the security iz an 3V Tdentified Fund designated for systemgie. v Sige ipal BTRIT boaad or

edher zern coupon bond, Certificates of Deposit under the Fan'% A To Be Announced)
Ll o

first, immediately followed by the appropriate code (identifie

Tnstructions}.

Separate Acconnt Filing Omnly:

ate aceount Niling and the non-insulsted
s may be uged simultancously weith the ™,

haracters (47, “ELY, U587 or V&) depending on
¥ the appropriatc code (identified in the

scparate account filing, the = ghould
ST, R or NET with the " preceding
the asset being reported, immediate
Investment Schedules General In

L

Forzign \

Insert the appropriate cod mn based on the liso provided in the Trvestment Schedules
Creneral Instructions.

Bond Charactenistics

If bonds have o r 2 of the following characteriztics. then st the appropriatz number{s)

separated ol of the characteriztics apply, then leave the column blank.
1 Bon 1 lable at the diseretion of the issuer, provided that in no instance will the call
price be w par, based on a specificd formula for the payeft amount (gencrally discounting

ture cash flows at then corrent intcrest ratcs which is gonerally referned o as a “make whaole
Povision'™).

s that are callable at the diseretion of the issucr, provided that in no instance will the call
e b below par with a specificd payeff amount based on a tficed schedule.

wnils that are callable at the discretion of the issuer ot a price that can b lass than par,

Bonds m which the tming of pavmenis of principal. vs well a3 the pmounts and Gmng of
puyments of nferest, con vory based on o pool of underlving assets or wn mdex, Thes should
melude agency ond oon-ogency resideniiol morigage-backesd  securibes (RAVDOSY  some
commercial morigare-bocked secuniies (CMBSY as well as simlor loan-backes? or stousiured
securibies, This excludes those Dagred waith #1, 2 or 2
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Caolwrmn 6

5. Variable coupen bends where the nterest payvments vary during the hife of the transaction, but
MOYT gz 15 typical based on a fixed spread over a well-established mterest rate index {such as
LIBOE, prime rate or a government bond vield). {This imcludes coupons that vary based on the
performance of ndices thar are not interest rate related, such as aquity indices. commodity
prices of foreign exchange rates. This alzo includes coupons where the spread to the mndex 1= not
fixed for the entiee life of the wanzaction. This excludes basic floating rate and adjustable rate
notes with fixed spread over an interest rate index.)

. Terms that may result in principal (or initial irvestiment) not being repaid in fll tor rcasons
other than & payment default by the issuer or defaults within a pool of agscts underlving a
loan-backed or sowehured sccurity. [This inclodes  insurance-linked irics, such as
catastrophe bonds, interest-only strips {108}, mongage-reterenced trans8g
obligations that are not actually backed by a pool of assets but whe
tied to an ndex or performance or a pool of assets.)

iration oo pay is

7. Bonds where the issuer’s obligation to make payments is dc% in performance of a
different credit ather than that of the issuer, which coul M| iated or unatfiliatcd.
{These sceuwrities are oftcn reterred oo as credic-linked not ot include loan-backed

oF streehured sccuritics.)

5. Mandatory converlible bonds. Bomds that are mamda
option of ssuer, convertible ol equity, or gho

ecquily instemd of cash. &

9, Diher types of opbions solely ol the dise
ameunt of puyments of principal o mler

wige reporled m1-3,

WAIC Dresignation and Administrative Svm

Prowide the appropriate WATC i]!‘.#l‘lﬂ‘l T sugh 871 and administrative synkbal combination for
-

A T e sl belose,
d “Eninisracive svmbel combinations can be found on the

ion CHEice (weanw naic.orz/svo htim).

each security, List of valid adoin

Listing of walid WATC desg
WAl s wehsite for the 5

For Bond Mumial Funds — as Tdelf@d by the SW0, cnter 1.

Following arc valid add
aaf ohe WA Ty

inistrative symbols for bonds, Refor to the Purposes and Procedures Manial
wix Cfice for the application of these symbols.
of other non-payment risk
FE ling Fxcimpt
Financially Modeled RMBESTMBS subject 1o S5AT 43T

: Analvitcally Modeled subject 1w S5AF 431K
Year-cnd cary over
Initial filing
L Private Letter Rating
Lisl Provate Letter Baling - reporied on General Inlermogatory

: Inzurer self-designated

il Creneral [ntcragatory

F Sub-paragraph T Company - insurer selldesignared
- Lirmited 1o WATC Designations &

Befer to the Now chart in the Investment Schedoles General Instroctions for instruction on how
to determine the NAIC desigoation for structured sccuritics,
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Column 7 Actual Cost

This colvmn should contan the setual considerniion puid 1o purchase the secunty, The Actunl Cost
column smount should b2 adjusied fon poy downs and periel sules (both reporied in Schedule D,
Puri 4} and subsequent aeguisitions of the sume ssue (reporied in Schedule D, Pacl 3, Actual costowill
need o b adjusied due o “other-than-temporary impoirments” recornieed, for use when determiming:
realized puindloss) at disposition.

Imeclude; Brokerogre and other reluted fess, o fhe extent they do ool excesd the lor value
wl the dufe of pequisiiion,

Cost of scquiring the bond o steck dncluding bro ER) isicn and
incidental expenses of effecting delivery, trinsactig

1 oresponling of

secunties, and reductions for origination fees | 0 compensate the

reporting entity For interest rate risks (i.e., |_'||.ri1'.!.:|.

Exclude: Accried nrenest, \\

All pdher costs, including internal costs or & pand o oan affiliated reporting
entity related o origination, purchase compiment o purchase bonds, are
charged o expense when incugread.

For 8% Tdentificd Funds (Bond Muiual Fumds .:ua'

the shares purchased, including brokerage amd oth

led Fundds], enter the orginal cost of

Column 8 - Rate Used o Oktain Fair Valuc

Repost rate used for determining fair val

*
For &V Identitied Funds (Bond M% d Exchange Traded Funds), enter the per share tair
il te.

value or net asset value as of

For L& Trcaswry Inflati
Securities) multiplicd by the in

zcuritics enter the WOR rate (provided in the Maoluanos of
in.

Column 9 - Fair Valus
The fair valus s e i price which, when multiplied by the notional amount (Column 10, Par
Valuz) re i r amount that would e recerved (excluding accrued interest) 1f the security
was sold at

valug incridded m this column (caleulated from the Rate Used to Obtain Fair Yalue column)
the amount used I any comparisen of fair value o another valuation method (e, book
zod cost) that 15 presenbed by the accounting/valuation rules.

acked securities, the prospective or retrospective methods are used n determining amormzed

clude: Accrued mmterest.

For 8% Identified Funds (Bond Mutual Funds and Exchange Traded Funds) enter the amount
represeniing the number of shares owned al year-end imes the rate specilied in Column &,

For US. Trepsury Infloton-Indexed Securies, Far Yalue should uilize the Y05 rule meluplied by
the influbon e,
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Column L0

Column 11

Pur Walue

Enter the pur walue of the bonds owoed sdjusted  for repavment of  prmeipal. For
merguee-backed! loan-becked and siructured secunies, enter the pur wmount of principal (o which the
reporiing entity bws g clime For mierest only bonds without o prncipul amount on which the reporing
entily has o claim, vse g zero volve Enter the siatement dute par value for bonsds with sdyustable
principal. An mierest only bond with o smull par smount of principal wowld use thutl wmounl,

For 830 Ideniified Funds (Bond Mutual Funds and Exchange Traded Funds), enter Zero (00,
Book/Adjusted Corryime Vilue
Securities excluding VO dentified fund amd mandaiory convertihle bonds:

This should be the amortized value or the lower of amortized vilue o g, depending upon
1l

the designation of the bond {and adjusted for any other-than-i mient], az of the end

of the current reporting year,

T lude: The original cost of acquiring the bond, incigding brokerage and other relatad

fees,

Ammortization of premium IE' vty bt nob including any sceried

it nl cormmmitment fees,

interest pail thereon.

Armartization of delerral «

Dheduer: A dircet write-down ling im the fair wvalae of a bond chat iz
other-than-tempos
*
Execlude: All other cos clugingFinternal costs or costs paid o an affiliated reporting
citity gine natinﬂ, purchase of commitment B purchase bonds, arc
charghtd alie When incurred. Cost should alse be reduced by payments

overy of oost.

ignation | — 5% Enter amortized cost
anation b Enter the lower of fair value or amortizad cost

ng entitics not mantEanmg an AW E:

AL Desipnations | — 2% Enter amortized cost
MAIC Designations 3 — & Enter the Llower of fair value or amormzed cost

FMOTE: An exception exists for Treasury Inflation Adjusted Securities under [NT 01-25,
where the book/adjusted canying value may mclede an unrealized gam. See INT (01-
25, Accountng for US, Treasury Inflacon-Indexed Securitics, for accounting
sruidinse,

Mandatory Converithle Bonds:

The amount should be the lower of smeriied cost or lor value durine the periesd prior o
COTVErEIoT,
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VO Idenfifed Funds:

The amount should be fair value unless the reporting entity has designatad a qualifying security
foor svstematic value, The election of using svstematic value s irmevocable.

MOTE:  Use of systematic value is effective Dee. 31, 2017, This cftective date requires entitics
to cither report SVO-Tdentificd rvestments at fair value on the cffective date, or o
identity the 5W0-Identficd invesoments with a code o identity vse of systematic
value, I the investment is coded for systemaric value, the investmeont will be reported
in the 20017 annual financial statemconts wsing the measwrement method  wtilized
throughowt 2017, For these invesoments, beginning Jan, 1, 2018 witing catity
shall report the ivestiment using the caleulated gvatcmatic valgh met detailed in
ARAF No MR—FRoeds.

Reter to 5548 Mo, 26R—Hanas. &

For reporiing entibies mainismmg on AVE; \

MAIC Desigrnation | - 5 Enter fair value or svsiematic @
MAIC Desigration 6 Enter Tuir value

For reporting cntitics not maintaining an AVE:

&

MAIC Desipnations | -2 Enter fair value ofgsy valuz
MAIC Desipnations 3 —&  Enter fair val
The wmouni reported o this columm should ;

< Prior Year stalement

Book/Adjusted Carrving Walue
(e Actwal Cost for r|¢w|_'.-".|:\-: 11

s

plus e)Total in Book/Adjested Carying Valoe™
plus sretion'™
Minws rary Tmpairment Recognized™
prlus o in BooksAdpnaicd Carrving Yalae™
prlus bed i Schedule T, Pares 3, 4 and 5
Column 12 — Unrealized YWaluation [ Decrease)

increased decrease) for o specific securily will be the chunge in
Value that 15 due w camrying or bovine cwried (o the previous vear) the
aus thes ameunt could be:

lue 1o changing from Amorized Cost in the previous vear o Fair Valoe in the
it vear's Book/Adjusted Carrving Value column {calealatad as curreni vear Fair Value
i el year Armortized Valuel;
ifferenee of moving from Fair Walue in the previous wear to Amoertized Cost in the current
& Book/Adjusted Carrving Walue column {calculate az prior vear Amcrtized Value minos
priot vear Fair YWalue), or

The difference betwesn the Fair Value in the previous yvear and the Fair Value in the current vear’s
Book/Adjusted Carryving Yalue column (caleulats as cwrrent year Fair Value minus prior vear
Fair Yaluz minus current vear Accrual of Discount'/{ Amortization of Premiwm] ).

Imclude For sVO-deniified lunds, the chonge fom the proor reporled BACY 1o Dnr
vilvemel wssel value, IF on SVO-identified fund oo longer qualilies [or
svelemolic value, the difference om systematic volee noprior year o Gir
viiluemel psset volus i current year,

These amounts are 0 be reported as unrealized capital gains or {losses) i the Exhibit of Capital
CrainaYLosses) and in the Capital and Surplus Account [Page 4).
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Column 13 Currend ¥eor's (Amortcstionp Acereiion

This vmount should equel the current reporiing year™s smorizeion of premum or aceroal of dizcount
(regurdless of whether or not the securtly 12 currently cumied sl Amocbzed CosD, The weerual of
dizcount amounts in this column are o be reporied oz Ineresses 0 invesiment income o the Cxhibit of
Mel Investment Iocome, while the pmorizzaiion of premivm amevnts are o be reporied ws decrenses (o
Invesimenl maoms.

Imelude The CAmerisaton) Aceretion of %0 Identifed Funds desizmaled Lo reporiing
wl svelembis vilws,

amount of the direct write-down recognized. The amounis in this collinn ;

capital losses in the Exhibit of Capital Gainsd Losses] and in the cale \

Coliwmn 15 Total Foreign Exchange Change in Book/Adjusted Carrving Val

eporied as realized

Colwmn 14 Current Year's Ciber-Than- Termporary Tmpairment Recopgnized Q
If the security has sufferad an “other-than-temporary impairment,” ||‘I'i$‘<| il comtain the

I,

This is a positive or negative amount that is defined as the po of i Motal change in Book/ Adjusied
. | .

Carrying Walue for the vear that is attributable 1o fo rences for @ particular securily,

The armunts reported in this column should be o unrealized foreign exchange capial
gaindTloss] in the Capital and Surplus Aceount {Fu&

Coluemn 1A Trerest Tate \

Show rate of intcrest as srated on the fac e nd. Where the original statcd rate has hoon
renczotiarcd, show the latest moditied v 0 B8zrm honds with a variable rate of interesr, use the
last rate of intcrest. For short-teridphon 1 arious igsucs of the zame issser, use the last rate of
intcrese. All intormation reported in o icl t e a nameric valoe.

For &V Identiticd Funds
o other 7o coupon bonds,

nds Exchange Traded Funds) and Principal STRIP Bonds
o 7o (1)

Colwmn 17 - Effective Rate of Intere
wlude the effective rate at whech the purchase was made. For

and structurcd securitics, report the effectrve yvield wsed o value the
N date, The Effective Yield calculation should be modified for other-than-

For 1ssuer obligat

SCCUTIDY 8
LCITIPOrary

For
Column 18 - 1

ics that pay interest annually, provide the first 3 letters of the month inowhich the mrerest 1=
2., JUM for June). For securitics that pay meerest semi-annually or quarterly, provide the ficst
of sach month in which interest iz recerved (e.g., JD for June and December, and MISD for
March, June, Zeptember and December). For sccunitizs that pay interest on a monthly basiz, mclude
"M for monthly. Finally, for securitics that pay interest at maturety, mclude " 3AT for maturity.

For 8%O Identified Funds (Bond Muotoal Funds Exchinge Traded Funds) and Principal STRIP Bonds
or other zere coupon bonds, enier M/AL
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Colemn 19 - Addmtted Interest Duee ond Accrued
This should eguel the admitied amount of dee and secrued inlerest for o speaific secunty, bused upon
fhe ssszessment of collectability required by 3847 Mo, 24 favesiment fmoome Dhe and Acorved and
any other requirements for nonadmiting mvestment income due pnd acenied,

Column 20 - Amount Becerved During Year

For %O Identified Funds (Bond Mutval Funds aod Exchenge Trusded Funds) enter the amount of
digiributions received m cush or reiovested insdditional shores,

Triclude: The proportionate share of interest directly related to th il reporied in
this schedule.

Report amounts net of foreign withholding fax. ¥

Coolwrmn 21 Acequired Diate \

placements, use Tunding date.

For public placements use trade date, not setilement date. For pn

Each issue of bonds or stocks acquired at public offerings on ne date may be daled on one

Tine: and the date of last acquisition inserted. I
For %0 Dilentified Fonds (Bond Bonal Fum]?: Traded Funds), enter date of Jast
Colwimn 22 - Arated Contraciual Marority Date x&
For 3%0 Identiticd Funds (Boend Mural i change Traded Funds), leave blank.
For perpetual bonds, enter (1401 -":JI'QI"r %
C

onversion date.

For mandatory convertible,

& Colomns 23 throogh 34 will be electronic anly.

Colurmmn 23 — State Abbreviation
Applies
L States, Temitones and Possesstons

Include appropriate state abbreviation for the state where the sccurity 15 1ssued
(z.g., *MO” for Missour).

LS. Political Subdivizions of States, Temritonies and Positions
Include appropriate state abbreviation for the state where the security 15 1ssved.

LS. Special Bevenue, Special Assessments Obligations and all Mon-Guaraniesd
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

Ins:lude pppropriste stole abbrevintion lor the slate where the securily 15 1zzeed,
Uze “Us" for federl apency issuss,
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Column 24 Fuir Wulwe Iherarchy Level and Methed Used fo Oblon Foar Yolue Code

Whenever possible, i value should represent the price st which the secunty could be sold, based on
marks! mformation. Fair value should only be determined analviically when the mucket-bazed value
cumnot be oblamed,

The Following 15 o listing of valid for value level indicators o show the Gur voles hierrchy level

“1" for Level |
3 for Level 2

17 for Lewel 3

The following iz a listing of the valid methed indicators for bonds o s od used by the

repoming entity to deternmime the Eate Used to Obtain Fair Yalusz.

“a” for securities where the rate s determuned by a pricing SGFQ

*b” for secuntics whers the rate 15 determined by a stock gxcha

A custodian. The reperiing entity
broker or custodian used as 4 pricing
oved by the reporting entity as a
an undderwriler of the securly being

“27 for secunties where the rate 15 determined

should obtamn and mamtam the pricing poles @
source. In addition, the broker must r i
vounterpacly [or buving snd selling se N
witlwed,

¢ the reportine entity, The reportine entiy 1=

“d” for securiiies where the role 15 deje _
iy ethodolory wsed,

requirsd o muintam o record of

&

“u™ for securilies where the pie
of Securities,

by fhe unit price publizhed in the MAIC Fafeotion

hod indicaier. The far value hierurchy level indicator would
fermins For value mdicolor would be hzled nexl. Tor example,
oat vislue hierarchy level and stock exchange [or the method used 1o

Enter o combnaiion of hie
b [ested [irst und the method
use “Lb™ 1o report Leveld for the

detenmine [ value,

ol Tair wal emliments. [T AN 15 used instead of Far valee, leave blank.

The puidance in '% ] B Foir Folie allows the use of net assetl value par share (WA ] instead

Caolwmn 25 Soroe Tl o fain Fair Value

1 Code “a," dennify the specilic pricing servies wsed,

sl Cowde “b," identify the specific stock exchange wsed,

lizting of most stock exchange codes can be found in the Investment Schedules General
nstructions or the following Wel address:
www. lixprofocel.orgspecilications’exclianges shiml

For Methed Code e,” identify the specific broker or custodian used.
For Method Code 4. leave blank.
For Method Code 2, lcave hlank.

If net asset value (MAV) iz used instcad of fair value, the reporting entity should use "MAVT o
indicate net asset value used instcad of fair valoc.
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Column 26

Crollaterul Type
Lise only for securnties meluded in the lollowing subtotel lines,

Indusirial ond Miscellaneous (Unaffiliated)

Eesidential Morirazre-Backed! Becumilies oo e e e e s e e e e e 330 Q0%
Commersiol Moripupe-Bocked Beourilies o e e e e e e e e e SP0H0G%
(Hher Loon-Bucked ond Siruclured Securifies. ... R— RESHRI. RpSa_ R SRR — . AESR00%

Enter one of the [ollowing codes 1o indicats collateral vpe, Pick exactly one col
reporied securtly, For securifies thal [ in mere than one tvpe. pick the pred
may oeed o be used when making selections involving prime, All-A und su
unilorm definibons [or these collaterul wvpes, In the descripion Deld, us
DO or CLOY o disclose the wpe of the losn-backed structursd sm‘m&y.

| Eesideniml Morgapee Loons/ EMBS R\
g L.

al ivpe for such
e Judgmeni
, aswhere are oo
oms like ALS,

Inchude all types of residential frst len morgage loan 1 al (e, prime, subprime,
Adr-Ah,
2 Commencial Morigage Loans"CMBS
. e d L
Inchude all types of commerncial morigareglon Wateral (e, conduits, single pame,
el ],
3 Heme Equity

Trchude all home equiry loans 'l

first liens and are deemeoan?

loamslines of credir a

ne ety Jines of cradit as collateral, These ane not
wduals, Bonds that are collateralized by hoane aguity

backed securities (ARS) rather than RMABS.

4 Individual (Mbliga

Inchade bonds collaters
that havcar

A
i pze Tranzactions — Alrcraft Leases, Equipment Leases and Equipment Trust Cerificates
clude bonds collatcralized by loascs. Equipment leases are leans on heavy cquipment.
quipreat frust certificates are certificates that entitle the holder to the lease payments on the
underlying assets,
7 CLOMCBOACC
Include bank loans. which securitize CLOs; investment grade and high-vield comporate bonds.
which secuntize CBOs; and corporate bonds and structured securttics, which securitize
CLOs,
3 Manufactured Housing and Mobile Home Loans

Include menulactured housmg Ioans aod mebils home loans as colluleral, These are nol
typical residential morigaze loons, ond when they seconiize bonds, they are considered ALS,
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] C'redit Tenant Loans

Feal estate loans securad by the obligation of a single {usually investment grada) cormpsany o
pay debd service by means of rental payments under a lease, whene real estate 15 pladaad as
ol lareral also refemred o as credin tenann lease, sale-leasehack or CTL.

11 Cither

Include other collatzral tvpes that do not £it into categories 1 through 4.

For Columns 27 through 2%, make whole call information is not required.

Column 27

Column 28

Column 29

Column M

Coluwmn 31

Call Thate

Report the call date nsed to calenlate the Effective Date of ‘."-.-1aruri$. L ca not attfeor the

Etfective Date of Maturity ticld but exists, report the call date. 1£t te, leave blank.
Call Price

Feport the coll price wsed w o coloulate the Effeciive Dule of
Effective Thate of Maturity feld but exists, report the call

riy S coll price does oo olfect the
iw e call price, leave blank,

Eftzctive Dhatc of Matwrioy *

ing the lowest amormzed value should be
and soructured securities, include the etfective
flows, Incorporating appropriate prepayment

On bonds purchased at a promium, the maturity.
usad. HBee AvAFP Moo 28—Hends. For loan
date of maturity that results from the esir

assumptions, If call data does not affect ¢ i fe of Maturty field, leave blank.
Lesgral Enfaty Ideniifier (LEL) \
Preveide the 20-charmcter Talh wdentifier (LET for any issuer as assigned by a designated Local

Operating Urnit, IF no LEI en assigned, leave blank,
Izzuer

lgsuer Definition:

wal eniity thol develops, remisiers ond sells securibes for the purpose of

- s und may be domestic or forelgn rovernments, corporulions or mnvestmenl

trusls, Soglssuomi: legally responsible for the obligations of the issue ond for reporting fnanciul

conditions, Sgierisl developments and sov other opemationsl weivities as requied by the
latons of thetr jurisdictions,

nlity 15 encouraged fo use the following sources:

loomberg
¢ Interactive Data Corporation ([1HC)
*  Thomson Reuters
= BEPCUSIP
s Moame vsed in either the relevant SEC Oling or legal documentation [or the immsaction, [ssuer
i5 the name of the legal entty thot con be found on documents such ws SEC Form 424008,
Mot Apreements, Prospectuses aod Indentures, os sppropriate, The name wsed should be as

vomplele uod defaled oz possible w enable others w differentiole the legol entily ssuing the
securily [rom snother legol entily with a stmilar name,

Do ot report teker symbols, either internal or otherwise,
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Column 22

Column 33

Column 24

Issue
Lssue mlonmetion provides detwiled dola ws w the dvpe of securily being reported (e, coupon,
descoiplion of secerity, et} Delow are examples of what could be provided, but wdduionosl
information should be provided as oppropriste for the securnty,

6% Senmior 2013

% Subordinaied Debenturs 031572022
3% WY Houwsing Avthorily Debeniure 2035

The reporting entily 15 encounmgeed foouse e following sources;
*  Bloomberg
#  Interactive Data Corporation (ITH) & 0
*  Thamson Reuters \\

«  SEPMCUSIP

#  Deseriptions used in cither the relevant SEC filing xal nentation for the transaction.
o not report ticker symbols, cither internal or cthengia . che intormation.
i *
151N 1dentitication
The Intemational Sccunties ldentification {15[¥) svstem 15 an intemationzal standard =t up
by the International Orgamization for 3t 1z (150}, It 15 used for numbering specitic
securities, such as stocks, bonds, option [ZIM mumbers are admistered by a MNational

Mumbering Apgency {MMA] in cmlhut" T tve countrics, and they work just Like serial numbers
for those securitics. Kecord the [5 o 1f no valid CUSIP, CINS or PPN exists fo report in
Ciolummn 1. \

Capital Structurs Code
Please identify the capital stru the seounty using the following codes consistent with the S0
ction 3 of the Purpozes and Procedures Manwa! of the NAIC

in the copilal siructure, Secunies wre senior or subordinuled, and are secursd or unsecured,
bomds, Feders]l Nobional Morigage Association securiies (PNMA or Fannie Mael and
Loun Morizxage Corpomution seeuribies {FILMC or Preddie buc)h generally are senor
th there are exomples of subordinated debi issued by Fannie and Freddie. 1 Lien is o type of
inferest ond ool copital streciure but could be used o determine which copital streciure
sipftation the security should be reporied under, The capital steacture of “Othec” should rrely he
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Copitel siruciure includes securiies subject o 5547 Noo 208 Hondls and 5548 Noo 4200 Loan-
Bavked and Struciwred Seonrities,

1. Senmor Secured Dby

Semior secured 1= pad [rel inothe event of o default and also haz o priooty above olher senor
debd wilh respect o pledped assets,

2. Senior Unszcured Dealx

Sentor unsseursd securites have prionty ahead of subordinated debt tor g the event of

delaull.
3. Subordinated Delbst

pavments from the

T -backed and structured

Subordinated 15 secondary in s rights to receive s pri
borrower to the nghts of the holders of senwor debt (o
socuriies, this would meclude mezzanine tranches).

(Subordmated means noting or designating & debt
precedence below secured and general unssouyred g
payments to that holder or prevent that hnldg' '

4. Mot Applicable

Zccuntizs where the capital structu oh 3 above do not apply (cop., Line SH4dblc
Exchange Traded Funds — as Idenifi the S0 and Line 594930 Bond Mutual Funds — as
Identified by the SV

&

\S
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SCHEDULE Iy — PART 2 — SECTION 1

PREEFEREED STOCKS OWMNED DECEMBER 31 OF CURBENT YEAR

Siocks vre (o be grouped vs hsted below and armuneed alphabetically, showng o subtota] for epch colegory,
Short Sales;

Sellimg o securily short 1s wnoacton by a reporing entity that resulls wath the reporiing enlly recosmizing
prosesds rom the sule and an obligabon wodeliver the sold security. For slatulory pecounbng purposes,
obligations to deliver securiies resuliing [om short sules shall be reportesd o= conlme-psse ive assels] in
the investment schedule, with an mvestment code o the code column detailing the e sale. The
e recopmized as
i ihee short sale
il eRpense,

ohligation (negative assel) shall he ininally reflected at Gair value, with changes i
unrealizad gains and losses. These unrealized sains amd losses shall be realized upeoy
ohligatian. Tnterest on short sale positions shall be scerued pericdically and TE*'H‘E-I 5 |

I a reporting entity has any detail lines reported for any of the Tollowing required categ ur ategories, it shall repori
the subintal amount of the comespanding category or subcategory, with the specified Toliglin: number appearing in the
sarne manner and location as the pra-printed total or grand total line and nember:

NOTE: See the Tnvestment Schedules General Tnstroctions for the foll

«  (Category definitions for stoclks.
*  Foreign column code list.

*  Cpde column list of codes and detinitio ritics not under the exclusive control of the

reparting cotify.
= List of stock exchange nuames and abhb
&
Calerory Line Mumber

Trclustral and Bliscellanecws (Unalfiliated) ... [URTRTTPURIRY-- . L« ¥ ¥ e e
Trarent, Subsidiaries amd ATHlates. s [URTUTTPURTIY-- o 1« ¥ ¥ ¥ Lo
Tkl Prefermid Smehs e e e e eee e s s eae JURURTRR . " L o 18 18 [

Oinly rransferable shares (12, can be boughitghil soldy of savings and loan or building amd lean associations ave to be reported
in this schedule.

Column | CTISTP T

CUSIP nam for all purchased publicly issued sccuritics are available from the broker's
Con T cortificate. For private placement sccuritics, the MAIC has created a special
nuinl HNed a PPM to ke assigned by the Sandard & Poor’s CUSIP Burcan, For forcign sceuritics,
i is assighed by the Standard & Poor’s CUSIP Burcau: wwi cusip comdousindindes. ik,

1 CUSIP, CINE or PPN number exises then report a valid 15TM (Column 270 security number.
ST ficld should Be revo-filled.
Coluimn Z cacription
Crive a deseription of all prefored stocks oamed, including redecmable aptions, it any, and location of
all banks, vust and miscellancous companics. As appropriate, the reporting cntity 15 cnocouraged o
inchude data consistent with that reposted in Column 23, Tssucr and Column 26, lsswe, This docs not

proclude the company from including additienal detail fo provide a complete and accurate deseription.
Abbreviations may be used as nesded.

For Exchange Traded Funds. enter complete name of the fund. As appropriate. the reporting entity 1=
encouraged to include data consistent with that reported for Colurmn 25, 1ssuer.
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Column 2 Codfe

Enter =" i this column for all wssels that are bifurcoled between the msululed separate aceount Oling
and the non-insulaied separate aecount [ling,

Il preferred siocks wvre nod under the exclusive conirol of the compuny as shown o the
Ceneral Interrogatories, they are w be wenified by placing one of the codes identificd in the
Investment Schedules General Instroctions in thes column,

IF the asset is a hifurcated asset between the insulated separate aceount Tilin « th ni-tnsulated
separate secount Aling, the “*" should appear fst, immediately Tollow appropriale code
Cidentified in the Tnvestment Schedules General Instruciions),

&

Colwrmn 4 Foreign \
Insert the appropriate code in the column based on the list prog @ Tovesimenl Schedules
General Instructions,

Colwmn 7 Taie Per Share

Tnger the market rate for preforred stocks not in _g,*i AL
Coluimn 8 - Book/Adjusted Canying Value

The chart below details the appropriate valuati : for this column. The Purposes & Procedieres
Mansal af tve NANC Tovesineent Analysi 11 low other valuaticn methods for preferred stock
investments in Subsidiary, Controled or {SCA) companics.

Trzduet: Cash digt Nﬂ Payiment Tn Kind stock during the stock dividend pericd.

own for a decline in the fair value of a stock that s

For reporiing entitizs ntaming an AVE:

RP3 Enter book value
4 — BPG Enter the lower of book value or fair value

—-P3 Enter book valus
— P& Enter the lower of book value or fair value

ntitics not mantaming an AVE:

& Designaton BFL - BP2 Enter book valuz
C Designaon BFP2 - BPG Enter the lower of beok value or fair value

MAN Desizmations P1 - P2 Enter Lor value
MAI Desipmations PY - Pa Enter the lewer of book value or Lr value

The wmound reported o thes columm should eguel;

Book/Adjusied Carrving Yalue reporied m the Poor Year stulement
(o7 Actual Cost for newly aeguired securibies)
plus  “Totul Chenge in Book/Adjusied Cormving Yolus™
plus  “Totul Foreipgn Exchange Chonge in Book/Adjusted Carrving Value”
plus  Chonges due w ameunts reporied m Schedule [, Ports 3, 4 andd 5
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Column 9

Column L0

Column ||

Column 13

Column 14

Column 13

Fate Per Share Used o Oblein Far Value

Feport rale wsed Tor determinimg fair value,

Fuir ¥ulue

The [wr value should be the price which, when muluplisd by the notional amount {Column 6, Pac
Vilue), or umes the number of secunbes held if Column & conlams no Pac Valee, resulis inothe dollar
amount that would be recerved (excluding acerved dividends) il the secerity was sold ol G valoe,

The farr volee melvded inthes column (ealoulated from the Bt Used 1o Obun il columm)
shoubd be the amount used inany comparizon of fair value o another valoatlgs methdi e (2., hook

value or amorized cost] that is preseobed by the accountingvaluation rulas.

Aetual Cosl

This ameunt should contain the actual consideration paid o pure curity. The Actual Cost

colurmn amount should be adjusted For: partial sales of unaffilia stock and any refurn of
capital for preferred stock in 30A companies (hoth reported in &0 , Part 47; and subsequent
acquisitions of the same unaffiliaied preferred stock amd ads tmends in the prefervad stock

in SCA companies (hoth reported in Schedule T3, Ban
shall ALWAYS be adjusted for other-than Iu'rrlp-c:-r*r_g,

| Clast reconded in this colurmn

Triclwde: Cost of acquiring the p o ineluding broker's cormrossion and

incidental expenses of
dividends paid ther
recovery of cost.

dingagelivery, but nat ncluding any acorued

uld ke reduced by payments atiributed to the

Drividends — Amouant Received Dude

Tnclude: re of invesoment inecme dircctly related to the sceurities
[
Report amounts net of forcign ing tax

Drividends - Menadmifghl Declared but Unpaid

Increase| Decrease)

alized valuation increase/decrease) for a specific security will be the change n

The difference dus to changing from Amoriized Cost in the previous yvear to Fair Value in the
current yvear's Book/Adjusted Carrving Value columm {caloulated a5 current vear Fair Value
minus current year Amortized Value);

The dillerence of moving from Foir Yolee moihe previous vear lo Amoriized Costoin the current
veur's Book/Adjusted Carrving Volve column {caleulule ss prior vear Amortized Value minus
privr veur Fuoir Yolus);

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = J% Iepwsstintenna A0S



The difference between the Fair Yalue in the previous veor andd the Fair Value mthe currenl veur's
Book/Adjusied Cormving Volve column (eleulate ps ewrrent year Fair Voluge mmus prier vear
Fuoir ¥olue mious current year Acerval of Discount/CAmorizaion of Premivm) or

The increased decresse) for o speeilic mvestiment g Svbsidinry, Controlled or Alilated (SCA)
compeny thl resulis from the reporiing entily™s shore of undistobeted earnings wnd Llosses,

Thess smounts are w be reported as voreplized copital ppins or {loszes) m the Cxhibie of Capatol
Crninsd Losses) and m the Coputal ond Surplus (Puge 43,

Column 16 Current ¥eor's (Amortzstionp Acersiion

This amount should equal the current reporting year™s amortization of pramg sFinl ol eliseonnl

15 The accrual of
e in the Exhibir of
rie] i decrenses 1o

rreganlless of whether or not the securily ix currently carmied at Ao

chiscount armounts in this column are o be reported as increases o it

Met Investment Income, while the amortization of premium amougls i
e IrEnL 1T

Colwmn 17 Current Year's Ciber-Than- Termporary Tmpairment Recopgnized

If the security has sufferad an “other-than-tempor RS kigs column should contain the

amount of the direct write-down recognized. The & column are o be reported as realized
£

"4l

capital losses in the Exhibir of Clapital Giaimsd Losst: aleuliation of Mer Tneorme,

Colwmn |8 Total Change in Book/Adjusted Carrving Value

Thiz column should equal the necof? Unrcalins an Increascd Decrcasc] plus
Amortization V¥ Accretion nins

i*& Other-Than-Temporary Tropairment Recognized.

ugtmcut related o these amounts (reported in the Todal

sted Carrving Value eolurmn, should represent the ditference
alls  Book/Adjusied  Carrving Value and the prior wear's
ding changes due to amounts reported in Schedule T, Pans 3, 4

Thiz amount, plus any forcig
Forcign Exchange Changs
berwccn the  current o
Book/Adjusted Carrving Valn

and 3.

Colurmn 19 - Total Foreign Exch e m Book Adjusted Carmving Value
Thisiz a ive amount that 15 detined as the portion of the total change in Book' Adjustad
Carrying rrent vear that 1= atiributable to forsign exchange differences tor a particular

security. The wits reported inothis column should be included as net unrealized foreign exchange
capi inYloss) 8 the Capital and Surpluzs Account (Page 4).

Caolurmn 20 - on and Adrinistrative SvmbelMarket Indicator

& pppropriate combinpbion of NAIC desigmaiion {1 through &), admimisizaive symbol and

wwtor (AL 1, K Ly U or V) for each securtty, List of valisd adminisiruive symbaols are shown

Listing of valid NAIC designation, administrative symbol and smacket indicator combinations can he
found om the MATC s wehsite for the Securities Valuation Cffice (wwanaicorg'svo hiom).

Exchange Traded Funds should be reported as perpetual securities.
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Following wre volid sdministrutive symbols for preferred siock. Beler o the Parposes and Procedures
Muonwal of the NAIC fnvesiment Anolysiy Office [or the applicotion of thess symbols,

= Additonal or other non-puyment risk assigned by the 3%0 or 350

FE Filing Exempt assigned by the 3%0

YE Yoear-cnd cany over assigned by the W0

IF Tnitiial filing - insurer reported designation with Admin Symbol assianed by the 50
FL Provate Letter Batng sssigned by the 5%

PLGI Private Letter Baing - msurer assigned and reported on General kfierro

z Insurcr assigned and reported subjoct to limitation

Gl Inswrer wssigned and reported on Gieneral T1|It1'n.rg.ﬂ.l.|.r‘,

F Sub-paragraph T Company - insurer selldesignal

=

Limuated o MALC Desiznalions & - INSuTer assiim

Column 21 Dharler Acquirsd

For public plocemenizs use rade dule, not selileme®
Lach pssue of stocks pequined ot public offenng: ol
the dite of Lost poquisiiion insecied.

rrvale placements, vse lunding dule,
date may be wioled on one line and

For Exchonge Troded Funds, enter date of |

\ » Dhhiain Fair ¥Walue Codle

wement the price at which the secunty could be sold, based on

** Columns 22 threupgh 27 will be clecironic only, =*
&

Column 22 Fair Walue Hicrarchy Level a

Whenever possible, fair v
rraarket infammanon. Far valin mly be determined analytically when the market-hasad value

cannnl be oblained,

The following is a lish Twaliad fair walue level indicators i shosw the Gair valee hienachy level.

Th 15w lustime of the volid method ndicaiors for prefermed stocks o show the method wsed

renfity W delermune the Bate Per Share Used o Obtun Fuir Value,
or securities where the e s detenmined by o pricing service,
“b” for secuntics whers the rate 15 determined by a stock exchange.

"¢ for sceuritics where the rate is determined by a broker or custodian. The reporting entity
should obtain and maintain the pricing policy for amy broker or custodian used as a pricing
source. In addition, the broker must cither be approved Do the reporting cntity as a
eounterparty for buving and sclling socuritics or be an underwriter of the security boing
valuad.

“d for securities where the mate 5 determined by the reporting entity, The reporiing entity s
required o maintain a record of the pricing methodolegy wsed.

“e™ for securities where the mate s determined by the unit price publishad in the MATC Falfoosion

of Secpeitics,
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Column 23

Column 24

Column 23

Enter o combinaiion of hierarchy and method mdicaior, The far value hierurchy level indicator would
b listed [irst omd the mesthed wsed o defermine Gor volue mdicotor would be lizled neat, For sxample.
wse “Lb™ o report Level 1 for the fur valve higrarchy level and stock exchange for the method used 1o
determine [wir value,

The puidance in 55457 No, J008—Foir Valwe allows the use of net assel value (MAYV) per share mstend
of [wir vilue for cerlaim investments. [FNAY 15 vsed instewd of G volee, lanve Blank,

Source Used w Obsin Farr Value
For Methesd Code o, identily the specilic priving service wsed,
For Method Cosde “B," identify the specific stock exchange wsed,

The listing of most stock exchange codes can be found in thi¥nvd @ chedules General
Tnstructions or the following Wel address:

www lixprotocelergfspeciflications/eschanges shiml

For Method Coede “e," identify the specific broker or cusiodianSged.

Fuor Mlethodd Coade " leave blank. ‘Q
Fuor Mlethoa] Coade e leve hlank, \

I net asset value (MAVD s used instead

by HT 2, The reporting entity should use “NAYVY 1o
indicate net azset value used instead of tair gal

Legal Enticy Identiticr (LET) L

Prowide the 20-charactor Leg
Orperating Unic 16 no LEI

ificr [LEI) for any issucr a3 assigned by a designated Local
n assigned, leave blank.

Tss0cr
Tasuer Dhefinition:

enticy that develops, registers and sells securities for the purpose of
5 and may be domestic or forelgn governments, corporations or nvestment
aally responsible for the ebligations of the 1ssue and for reporting financral
rerial developments and any other operationzl actvities as requied by the
eI jurisdictions

tity 15 encouraged to use the following sources:

lxombery

s Inferactive Date Corporaiion (1M

s Thomson Beulers

= SEPCLSIP

#  Mame wsed in either the relevant SEC Gling or legal documentation for the transaction. Tssuer
i5 the parme of the legal entty that can be found on documents such as SEC Famn 424082,
Mode Agreements, Prospectuses and Indentures, as appropriate, The namne wsed should be as

complete and defailed as possible o enable others o differentiate the legal entity 1ssoing the
securily from another legal entity with a similar narne,

Do ot report teker symbols, etther internal or otherwise,
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Column 26

Column 27

Issue
Lssue information provides defuiled data ws o the iype of seconiy beine reporiad.
The reporting entily 15 encounmgeed foouse e following sources;

#  Bloomberg

#  Inderactive Data Corporation (TTH)

#  Thomson Reulers

& SEMCTIEIT

#  Deseriptions used in cither the relevant SEC filing or legal docume < transaction.

o not report tieker symbols, cither internal or ctherwise,

o
TSI Tdentitication \\

The International Sceuritics Tdentification Mumbering (151N
by the International Oeganization for Srandardization (13
sccuritics, such as stocks, bonds, options and futurgg, [
Numbering Agency (MMA] in cach of their respocggee S
tor those sccuritics. Record the TSIW number only i g

i RN
&

t i used for mumbering specific
= are adiministered by a Mational
nd they work just like serial mambers
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SCHEDULE Iy — PART 2 — SECTION 2

COMMON STOCKS OWNED DECEMBER 31 OF CLUERENT YEAR

Siocks vre (o be grouped vs hsted below and armuneed alphabetically, showng o subtota] for epch colegory,
Short Sales;

Sellimg o securily short 1s wnoacton by a reporing entity that resulls wath the reporiing enlly recosmizing
prosesds rom the sule and an obligabon wodeliver the sold security. For slatulory pecounbng purposes,
obligations to deliver securiies resuliing [om short sules shall be reportesd o= conlme-psse ive assels] in
the investment schedule, with an mvestment code o the code column detailing the e sale. The
e recopmized as
i ihee short sale
il eRpense,

ohligation (negative assel) shall he ininally reflected at Gair value, with changes i
unrealizad gains and losses. These unrealized sains amd losses shall be realized upeoy
ohligatian. Tnterest on short sale positions shall be scerued pericdically and r:’*‘mﬂ

I a reporting entity has any detail lines reported for any of the Tollowing required categ ategories, it shall repori

ur
the subintal amount of the comespanding category or subcategory, with the specified Toliglin: number appearing in the
sarne manner and location as the pra-printed total or grand total line and nember:

NOTE: See the Tnvestment Schedules Genernl Tnstroctions for [*&\

«  (Category definitions for stoclks.

+  Foreign column eode list.

#  (ode column list of codes and defini ‘urities not under the exclusive contral of the

reparting cotify.

4
#  List of stock exchange nam N

Category Line Mumber

Indusiriul pnd Miscelluneows (Unalfloed) 0 o IOAEOOG
Parent, Subsidiaries and Aftiliate oo TS
Mutual Funds . o . D20
Total Commmon Stocks e AT

Totul Preferred and Co o JEGUOOG
esg 0f the underlving secunty, whether spectolized or 2 muuee of bonds, stock, money
of invesimenis, sxcepl money markel muival funds that are reporied in Schedule B, Parl 2 os
el o b shares of common stock and should be Tisted inthe appropniate category of Mutoal

Shares of all mutual G
mirkel mnsirumefg

cash equivalents,
Fumals.
Oinly transferab aras {12, can b bought and soldy of savings and loan or Building amd loan associations are to be reported
in this schedule.
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Colemn |

Column 2

Coliemn 3

Column 4

Column &

CUSIP Ident(Geation

CUSIP pumbers [or all purchosed publicly issued secunfies are available from the broker's
conlimmstion or the certilicale, For povels plocement securifies, the NALC has crenled a spesl
number colled a PPN w b2 assigned by the Stenderd & Poor™s CUSIP Burenu, For foreien securilies,
use o CINE fhat 1= wssigned by the Stondord & Poor’s CUSIP Bureau: wun cesip.com/owsindeder, him,

I oo valud CUSIF, CINS or PPR number exists then report o valad 1SN (Colemn 220 securtly number,
The CUSIP held should be zero-filled.

Descriphion

Give a description of all commen stocks owned, redeemahle options, if

state] of all banks, trust and insurance companies, savings and Lloan or ba am assnciations

amd miscellaneous companies. As appropriate, the reporting Erli‘i* 1% % 1w oanchae dhara
consisient with that reported in Column 22, Twsuer and Column 38 wes nnl preclude the
company  from  ineluding addinonal detal o provide a oo le | securale  descriphion.

Ahhreviations may be used as needed.
Cunle 0

Enter " in this colurmn Tor all assets that are hifune the insulated separate aceount filing
and the non-insulated separate account fling,

T cormmon stocks are ol under the exclusiv e the company as shown in the General
Interrogaternics, they are to be identificd b e of the codes identified in the Investment
Heheduoles Greneral Instruetions in this colum

Separate Account Filing Cnly: 4

It the asset is a hifurcateg
soparate account filing
(identified in the Inves

g the insulated separate aceount filing and the non-insulated
ald hppoar first, imimediately folleared by the appropriate code
dules Cieneral Instructions).

Forsign

Insert the appropn in the column bazed on the list provided in the Investment Schedules
Gencral Instro

“alue

e {adjusted for any other-than-temperary impaicment) as of the end ot the current
vear, excopt for commen stock in Subsidiary, Controlled or Affiliated (SCA) companies
nder another valuation methed (2o, equity methed).

i reported o thes columm should eguel;

Book/Adjusied Carrving Yalue reporied m the Poor Year stulement
(o7 Actual Cost for newly aeguired securibies)
plus  “Totul Chenge in Book/Adjusied Cormving Yolus™
plus  “Totul Foreipgn Exchange Chonge in Book/Adjusted Carrving Value”
plus  Chonges due w ameunts reporied m Schedule [, Ports 3, 4 andd 5
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Column 7

Column &

Coliemn 9

Column 11

Column 12

Fate Per Share Used o Oblein Far Value

Feport rale wsed Tor determinimg fair value,

Fuir ¥alwe

The [wir valve should be the price which, when muliuplied by the number of shures held, resells o the
dollar amevnt thut would be recerved (excledmg acerved dividends) 10 the secunily was sold at Tnr
value,

The farr volee melvded inthes column (ealoulated from the Bt Used 1o Obun il columm)
shoubd be the amount used inany comparizon of fair value o another valoatlgs methdi e (2., hook

value or amorized cost] that is preseobed by the accountingvaluation rulas.

Aetual Cosl ¥

This eolumn should contain the actual consideration paid to puore curity. The Actual Cosl

colurmn amount should be adjusted for: partial sales of unaffil vstock and any return of
capital for common stock in 3CA companies (hoth reported in » Tart d); and subsequent
acquisitions of the same uoalMiliated commen stock and addi nenis in the comrmanoen stock in

SCA companies (hoth reported in Schedule T, Part 33, T 0
ALWAY S be adjusted For other-than-femporary i . Q

it ock incheding broker's commmission and

Trclude: Chiginal cost of acquiring 11
the incidental expensgs o
reduction of cost F
contribtions.

elivery. Teturn of capital is incloded as a
ics and affiliates, include changes in capital

Diividends - Amount Received Dusps o
For Mutal Funds {exclading

Funds — as Tdentificd Dy th
additional sharcs.

Funds — ag [denficd by the 50 and Exchange Traded
= the amouwnt of distributions received in cash or reinvested in

Tnclude: > prapn ate share of investmeont income directly related to the scouritics
crted in thisg schedule.

Feport amoynts withhelding tax.
DlvldcndS& Declarad but Unpaid
Thi wld equalie nonadnucted amount of dividends declared but wnpaid for a specific seournty,

n the asscssment of collectibilioy required by S5AF Noo Jd—iwvesmenr ncome Dee and
v other requirements for nonadmitting investment meome due and accrued.
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Column 13

Column 14

Coliwmn 15

Column Ih

Column 17

Column 18

Loreslized Voluobion Increse T Decrense)

The il vorsslized valvobion increaseddecresse) or o specific securily will be the chunge in
Book/Adjusted Cormvang Value that 15 due o camrying or bovine curried (o0 the previous vear) the
securily ol Fuir Wolee, Thus this ameunt could be:

The difference between the Fair Yalue in the previous veor andd the Fair Value mthe currenl veur's
Book/Adjusied Cormving Yolue column; or

The increased decrense) for g speeilic mvestiment g Svbsidinry, Controlled o Adlilated (SCA)
compeny thul resulis from the reporiing entily s shore of undistribeted earmin HEES,

These amounts are o0 be reported as unrealized capital gains or {losses) g hibit of Capatal

CiainsY Losses) amd in the Capital and Surplus Account (Page 4),

Total Change in Book/Adjusted Carrving Value

This columm should equal the ner of:

soieass)
rary Impairment Recognized.

Unrcalized Valuation
minus  Currcnt Yoar's CHher- i

Thiz amount, plus any forcign cxdhan cit related o these amaunts (reported in the Total

Forcign Exchange Change in Book/ Aguste rving Walue eolurmn, should represent the ditference
berwooh the  current  ropogiing AT ok/Adjusied  Carrving Value and the prior wear's

Book/Adjusted Candying W, g amounts reported in Schedule T, Parts 3, 4 and 35

Tatal Forcign Exchange Changt Adarcd Carrving VWahae

nt vear that 1= atiributable to forsign exchange differences tor a particular
d in this column should e included as net unrealized foreign exchange
apital and Surpluzs Account (Page 4).

Ins MAILC market ndicator for such secunty printed n the Vafuation of Securities. If this market
Etor avallablz, the reporting entity should include a market indicator of A7 ")7 "K.7 “L,”
" gs appropriate. For the meaning and applicabilicy of suffixes and designations, please refor
=t recent version of the Purposes and FProcedures Manna! of the NAID fnvestment Analvsis

[Hirfe Acquirsd
For public plocemeniz use rade dule, not selilement date, For prvate placements, vse lunding dule,

LEach tssue of stocks sequired af public offenngs on more than one date may be wotaled on one line and
the dute of sl pequisiiion insecied.
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** Uplomns 19 throogh 24 will be clectronic only. **

Column 19

Fuir Wulwe Iherarchy Level and Methed Used fo Oblon Foar Yolue Code

Whenever possible, i value should represent the price st which the secunty could be sold, based on
marks! mbommation. Farr valve should only be determined analvtically when the market bazed value
cumnot be oblamed,

The Following 15 o listing of valid for value level indicators w show the Gur voles higrochy level
1" far Lewvel |
I fer Level 2

A for Level 3

= for securnes where the rate s deter
should obtain and maintain the pr
sourec. In addition, the heoker be approved e the reporting cntity as a
eounterparty for buving and 5 2Eics o e an underariter of the scourity being
valwed. L 3

AT for sccuritics wherg \ml'mincd by the reporting enticy. The reparting cntity is
required o maints “the pricing mcthodolegy wsed.

e for sccuritics where thi determined by the wnit price published in the MAIC Faluanos

of Securiies.
Enter a combinatio: rehy and method mdicater. The fair value hierarchy level indicator would
Iz listed first an ¥ used to determune fair value mdicator would be hsted next. For example,
use “1b” for the fair value hierarchy level and stock exchange for the method wsed to

detennine

Thelgudance i A¥AF No, J0R—Faiv Valie allows the use of net asset value (NAV ) per share mstead
of fal ue for cerain investments. [f MAY 15 used instead of farr value, leave blank.
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Colummn 20 . Source Ulsed o Oblam Farr Value

Column 21

For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

wwe fixprotocelorgispecifications'exchanges.shtml
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Methed Code 8™ lewve blank. . 0
Fuor Mlethoa] Coade e leve hlank, \

I net asset value (MAVY 5 vsed instead of e value, the i v should use “MAV™ fo
inchicate net asset value used mstead of Tair valoe.
Legal Entity Identifier (LET)

Prowide the 20-characier Legal Entity Tdentifier [th i ser as azssigned by a designated Local
Crperating Urnit, IF no LEL number bas been assigngh k.

Column 22 Tssner \
Tagucr Dhefinition:

watic or farcign governments, corporations or investment
bl for the ebligations of the issuc and tor reporting, financial
and any othor opcrational activitics as required e the

The name of the legal enti % registers and sclls securitics tor the purposc of

tusts, The issacr is |
conditons,  matcrial
regulations of their jurisdic

The reporting entity isfgieouraged to use the following sounces:

*  [Hlaom
= | i} orporaiion (LM
s ulers

FCUSIP

pseed in either the relevant SEC Oling or legal documentation [or the immsaction, [ssuer
o the name of the legal entity thot con be found on documents such ws SEC Form 424008,
ole Apreements, Prospectuses aod Indentures, os sppropriate, The name wsed should be as

vomplele und defaled oz possible w enable others w differentiote the legol entily ssuing the
securily [rom snother legol entily with a similar name,

Do mot report weker symbols, euher internol or etheraase,
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Column 23

Column 24

Issue
Lssue information provides defuiled data ws o the iype of seconiy beine reporiad.
The reporting entily 15 encounmgeed foouse e following sources;

#  Bloomberg

#  Inderactive Data Corporation (TTH)

#  Thomson Reulers

& SEMCTIEIT

#  Deseriptions used in cither the relevant SEC filing or legal docume < transaction.

o not report tieker symbols, cither internal or ctherwise,

o
TSI Tdentitication \\

The International Sceuritics Tdentification Mumbering (151N
by the International Oeganization for Srandardization (13
sccuritics, such as stocks, bonds, options and futurgg, [
Numbering Agency (MMA] in cach of their respocggee S
tor those sccuritics. Record the TSIW number only i g

i RN
&

t i used for mumbering specific
= are adiministered by a Mational
nd they work just like serial mambers
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SCHEDULE IY— PART 3

LOMNG-TERM BONDS AND STOCKS ACOUIRED DURING CURRENT YEAR

This sehedule should include a detailed listing ot all securitics that were purchased/acquired dusing the current reporting, year
that arc still saned as of the cnd of the current reporting wear (amounts purchased and sold during the cwreent repoiting, year
are reported m detall on Schedule D, Part 3 and only m subtotal in Schedule D, Pare 33, This should melude all transactions
that adjust the cost basis of the securtties. Thus, it should not be used for allocations of TEA= to specific pocls subssquent to
initial recordmg in Schedule D Part 3 or other situations such as CUSIP mumber changes, The following hst of ttems
provides cxamples of the items that should b2 mcluded:

Purchases of securities nol previonsly owned;

Subsequent purchases of investmenl ssues aleewdy owned;

Acquizition of a new stock through a stock dividend (z.g., spin oft); and &
)

Amy increases in the investments in SCA companics that adjust the cost basi
[investments] in S0A companics valued using the cquity methed).

Thas schedule should MOT be used for stock splits 1o show ineresnszes i the number of = i ol should ot be wsed lor stock
dividends {0 show meresses in the number of shores (unless the siock shores rece nads wre o oa stock that 15 not
alrewdy owned by the reporing entity — ez, recervesd inoa spin o0, Bother, for 1 stock dividends of an olready
owned stock, adjusiments [or the wppropriate columns should be mads in
Parl 2. Section 2.

Bonds, preforred stocks and commaon stocks are to be growped separarclps: a sulbtotal for cach catcgory.

Bond Muotual Funds — as Identified by 5V} and Exchange Tra

in the Investment Schedoles General nstrocticens, are (o he S0 ldentified Funds,

Bonds are o be grouped as listed helow amd cach ool alphabetically (securities includad in TLS, States,
tories and Possessions; and TLS, Spacial Revenue and
1 of Agencics and Authoritics of Governmenes and Their

in the column provided for electronic data captare).

Tervitores and Possessions; TUA. Political Subdivisin
Special Assesament Obligations and all Non-Guarg
Pelitical Subdivisions should be listed with a sta

If a reporing eniity has amy detail lines reported for & e tollowing required catcgories or subcategones, 1t shall report
the subtotal amount of the corresponding catggory or subateeory, with the specified subtotal line mumber appeacing n the
same manner and location ws the pre-printeddggal or gransd ielal ling and number:

NOTE: I Instructions for the Tollowing:

omils anad stocks.

Line Mumber

Haonils:

e 1590005
I SIries Hm] T’u-:wr-i-mnn I:_T:hn_l_l 1r||.| Fllﬂ'rﬂultﬂﬂ'!l et s - D PUTTTTTRTUURUR e .« X Le s}
115 sitndivisions of Srates, Territories and DMossessions fnln-.'n_l and G IIHTH1I|I\_LIT:I FOPUPUPTI i L[ L [ [

L5, Spegial Revenue and Special Assessment Ohligations and all Mon-Gosrantesd If-.I"l'.!||_5H1.1|.|1|:~.
of Apeiaies and Authorities of Governments and Their Political Subdivisions e, 3199995
Tnedusirial and Miscelhanenas [T.-rlil.ﬂ-lliiill.'!:]_l DTN PRPRTUURRPT % 1" ot L1 Lt Lt |
Hybrid Securitias ., PO UUP -, L L L8 L
Parent, Subsidinres 1r||.| .-". ITh e, SOOIty 1" ¢ LY ¥ 8
SW0 T|'||_nI|F|.,|] FLII‘H]H...-...........-... 21990099
Bank Toans. T OPTTOTRTTR . . ot L L8 Lt
Subintals — H-::-ndq - Palt '!- PR , 1 "L L I
'*':-ummal].r itz tfrom Part & h:-r Hnﬂdq TSR 11 o LAY b
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Preferrad Stocks:

Industrial and Mizcellancous [L'naf‘:l’lliatu:d] T 8 R T S S S S T S S A T S s A T
Parent, Subsidivries and AlTlates, ., S5 0 ] T A A s i P A I
Subtotals - Preferred Stocks — Part 3 T T TR S T T 8 A T 00 G S T S T 5 S s e 1, D R AL T
Sumimary 1tem from Part 5 for J-‘n:f-:t‘r-}d ':.l-:n:b:s. T T AP T A T S T S A 8 A SR SR Tt S e
Bubtodals — Profermed Stowks. i e e e s e sm s s s s s e s e e issas s s e s s e s e SAFAIIEH
Cormmon Stocks:
Industrial and Miscellaneous [UREEFLHALEAT ..o e e e e s cmeenesemsenams s s enns smnes e ILPFRILIER
Parent, Subsidiaries and AT IEEES. ... .ot e s et s smsemieb b o st en s smn o smbs s ban sms smsmnsmsansarses ] SARELIER
Melutual Funds... 1 R L
Eubootals - 'Lc.'-nunnn ':t-xb:s. ["'-!II:‘I: 3 L AT
Sumimary item from Part 5 for Lu:-mm-:m ‘:-l-:h;'ka wenens HTERRLLA
Snbiotals — Common Stocks. .. ceeees WTERGLIER
Subtotals — Preferred and 'q'_unmmn htncb:s. ceees TS EFLICE
T S oo HIEEL

Tnclude all bonds and stocks acouired during the vear except Tor those aequined and full during the vear. Inclisde

i FHLMC or FXMA
e of acguisition in execess of

tin S5AP Mo 2R Oosh, Cosh

reponlings  of  morgage-hackadfasset-hacked  secuntes  (ep,  glantization gl
morigage-backed securities). Only those bonds and certificares ul' ceposit with am
one year are o be inclodad. Exclude cash aquivalents and short term investmes
Eqoivadenis, Drafis, oo Short-Term Tovesimenis with original maturitias o

A bond acquisition s recorded on the wrade date, not the settlement
bonds that are recorded on the funding date.

Enter az a summary itarn the otals of Colermns 8, 9 and 21 of Part b preferred stocks and comaman stocks,

Column | - CLUSIP Tdentification .
CUSIP numbers [or all meJ'ms::
conlirmmution o the certilcgs
number colled o PPM o b

seued  securiBies are available from the broker's
placement securifies, the NAIC has crenled o speol
the" Sonderd & Poor’s CUSIP Burenn, For forelen securilies,
ird & Poor's CUSIP Bureau: wuni cresip.com/owsindnder, him,

I nie valid CUSTR, TIN5 or PPN ber exists then report a valid 15TM (Colurmn 14 security number.
The CUSTP ficld she = mero-Tilled.

Column 2 Descriphion

@ cnds and preferred and common siocks. As appropriate, the reporting entity

inChais data consistont with that reported in Column 12, Tssuer and Column 13, Tasue.
Jude the company fiom including additional detail to provide a complete and

Led Funds (Bond Mutesl Funds and Exchonge Traded Fundz), enter complet: name of
As pppropriate, fhe reporiing entily 5 encouraged foinclude dula conzistent with thol
Column 12, Issuer,

Cerificate of Doposic Account Registry Bervice (CIMARR]) or other similar services that have a
matirity of greater than ane year, individoally list the varions banking institutions thar arc financially
reaponsible for honoring cortificates of deposit. As appropriate, the name of the banking instinations
should follow from the registry of the Federal Financial Tnstitutions Examination Council (FFTEC)
(e fflee. powicpehweldiiowel SeavehForm aspx).

For COOs {Collateralized Debt Oblipations) or CLOs (Collateralized Loan Oblizations), indicate what
the CIMYCLOY collateral 15, such as high-yvizld bonds, corporate loans, ete. 1f the collateral 15 of mixed
tvpe, indicate “Mix,” n addition to the largest tvpe of collatzral in the mix. If the collateral 15 derived
symthetcolly, mdicate “svnihete.”
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Column 2 Foreizm

Imsert the approprinte code in the column bozed on the list provided in the Investment Schedules
Creneral Lostrovtions,

Column 4 Dharler Acquirsd

For public plocemeniz use rade dule, not selilement date. For private placements, vse lunding dule.
Lach issue of bonds or stecks sequired of public offerngs on more then one date may be iolaled on one
line and the dafe of Lol pequisiiion insecied

For 8% Tdentifed Funds {Bond Muomal Funds and Exchange Traded Fun el ate of Jasi

purchase.

Coliemn 5 Toame of Vendaor ¥

The items with reference o each issue of bands and sincks :w:llli%brﬂirillgi miay be fofaled

an o Lime amd the wonl “varms™ inseried.
Colwmn 7 Aetual Cosl

This is the recorded cost of the investment purchases current year and sUll held as of the
cid of the current year, This amownt would also b rgpe z Actual Cost column of Schedule 13,
Pare 1 for honds, Schedale T, Pait 2, Scetion 1 fogioiSerreSfiiock, and chedule 1) Part 2, Section 2
for comemon stock. The amount reported in thed@iual 1 Columm inchoded in Schedule Ty, Pari 3
will never differ from the acmwal consi on pgid to purchase the security. Ay appropriate
adjustmoenes o the Actual Cost will be m Fdetail listing schedules (Schedule [, Part 1:
Schodule T, Part 2, Scction 1; and & 2, Bcetion 20 or in Schedule 13, Part 4, as

appropriate, L 3
. lmm:l of stock, including broker’s commission and other
o cxtent they do not cxeced the fair valuc at the datc of

Tgansaction on reponling of securitics, and redections for crigination focs
cided to compensate the reporting entity tor interest rate risks (i.c. points).

Tnelude: Cost

Exclude: C mnterest and drvidends.
other costs, including mtemal costs or costs paid to an atfiliated reporing
entity related to onginaton, purchase or commitment to purchase bonds shall be
charged to expense when incurred.
Ciolwmn & - Pazgsaln
oe-backed/loan-backed and structured secuntics, enter the par amount of princrpal
on & security on which the reporiing entity has a claim For interest only bonds without a
ipal amount on which the reporting entty has a claim, use a zero value. Enter the statement date
par value for bonds with adjustable principal. An interest only bond with a small par amount of
principal would use that amount.

For preferred stock. enter por voluse per shore of stock 1 wmy

For 8%0 Ideniified Funds (Bond Mutual Funds and Exchange Traded Funds), enter O,
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Column 9 Pud [or Accrved Interes) ond Dividends

For %O Identified Funds (Bond Mutual Funds snd Exchenpe Truded Funds), enter smount of
dividends on shares peguired bebwesn the dividend declaraiion date snd the ex-dividend date,

** Columns 10 through 14 will be elecironic only, =*

Column L0 Stule Abbrevialion

Applies i
115, States, Teriiories and Possessions

Inelude appropriate state abbreviation for thelare @ i ecurily 15 issied

(g, W0 for Missour) x\

115, Palitical Subdivisicns of Stares, Teritones am

Inelude appropriate state abbreviation

L5, Special Revenue, Special ,-;w
Ohligations of Agencies and Author [ ;

SRy enls and Their Politeal Subdivisions
mﬁw the state where the security 15 sseed,

here the security 15 isssed,

digrations and  all Non-Giuaranieed

Inelude appropriate siate
Uz *1I&™ tor fioderal cy

Caolumn 11 - Legal Enticy Identitier (LET)

4
Prowide the 20-character Legal Entiry

Operating Unic 16 no LEL nu

it EI} for any issuer as assigned by a designated Local
saigned, leave blank.

Column 12 - Issucr
Tzgucr Definiticon:
| enticy that develops, registers and sells securitics for the purpose of
nvend may be domestic or forelgn governments, corporations or nvestment

aally responsible for the ebligations of the 1ssue and for reporting financial
developments and any other operationzl actvities as required by the

The name of

lxomberyg

nigractive Date Corporaiion (1M
Themson Beulers
«  SEMCTISIT

#  Mame wsed in either the relevant SEC Gling or legal documentation for the transaction. Tssuer
i5 the parme of the legal entty that can be found on documents such as SEC Farmnm 424082,
Mode Agrecments, Prospectuses and Indentures, as appropriate, The namne wsed should be as
complete and detailed as possible w enable others o differantiate the legal entity 1ssuing the
securily rom another legal entity with a similar name,

Do ot report teker symbols, etther internal or otherwise,
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Column 13

Column 14

Issue
Lssue mlonmetion provides detwiled dola ws w the dvpe of securily being reported (e, coupon,
descoiplion of secerity, et} Delow are examples of what could be provided, but wdduionosl
information should be provided as oppropriste for the securnty,

6% Senmior 2013

% Subordinaied Debenture 0371572022

3% WY Houwsing Avthorily Debeniure 2035

The reporting entily 15 encounmgeed foouse e following sources;

*  Bloomberg Q
#  Interactive Data Corporation (ITH) & 0

#  Thoms=on Reuters

*  SEMCLSIP
#  Deseriptions used in cither the relevant SEC filing N@mnt&tiﬂn fier the transaction.
o not report ticker symbols, cither internal or othe . che intormation.

is
L *
151 1dentification \j
{15

The Intemational Sccunties ldentification swstem 15 an intemationzal standard et up

by the International Orgamization for 3t (150}, It 15 used for numbering specitic

securities, such as stocks, bonds, option [ZIM mumbers are admustered by a Mational

Mumbering Apgency {MMA] in canlhnt" T tve countrics, and they work just Like serial numbers
A

for those securitics. Kecord the [ oy 1f no valid CUSIP, CIMNS or PPN exists fo report in
Column 1. \
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SCHEDULE IY— PART 4

LONG-TERM BONDS AND STOCKS SOLD, REDEEMED OR OTHERWISE DNSMISED OF
DURIMNG CURRENT YEAR

This schedule should include a detailed listing of all sceuritics that were sold'dispesed of daring the cursent reperting year
that were owned as of the beginning of the current reporting vear (amounts purchased and sold during the curvent repoiting,
vear are roported in detail on Schedule T, Part 5 and only in sabtotal in Schedule T3, Parc 4). This should include all
tranzactions that adjust the cost basis of the securitics {except other-than-temporary impainments that are not pat of a
dizposal transaction]. Thus, it sheuld net be wsed for allocations of THAS to specitic pools subssquent to initial recosding in

Schedule [, Part 3 or other zifaacions such as CUSIP nomber changes. The following Tist of items pro camples of the
itcing that showld ke ineluded:
Pay dowms of securines stll oamed Dincluding O30 prepayiments);
: . : : *
Subsequent purtial sules of mvestment szaes sull owned:

Reallocation of the cost basis of an already owned stock o the cost basis ||I'N\ receivel as g dividend

(.., spin off); and

Ay decicases in the investments in 5CA companics that adjust the cost bafige noglineluding other-than-tempsorary
impairments alone {c.g., subsequent remaen of capital from inves mpanice valued using the cquity
rncthod). &

Bonds, preferred stocks and commeon stocks are to be grovped separatel ubtotal tor cach category.

Bond Mutual Funds — as Identificd by the S%Y0 and Exchang,
deseribed in the Investment Schedules General Instructions,

Bonds are o be grouped as listed helow amd cach q_'::*,:l_-::-r_g, I alphabetically (securities includad in TLS, States,

Tervitories and Possessions; TLA. Political Subdivigsions of ories and Possessions; and TLS, Spacial Revenue and

Special Assessment Ohligations and all Man-Cioar
Political Subdivisions should be listed with a starg

T 15 of Agencies and Authonnes of Governments and Their
g in the column provided for electronic data captare).

If a reporing eniity has any detail lines reported for & e following required catcgories or subcategones, 1t shall report
the subtotal amount of the corresponding catcgory or stiateeory, with the specified subtotal line mumber appearcing n the
same mannar and location as the pre-prin 1 or grand total line and number:

MNINTE: I Instructions for the folliwing:

onds and sbocks.

Saliegrir Line Nurmher
Rindsa:

All CHher : 5L BTN f | L L Lt L
i Lorics aud Fm-:.-..qqmn-:. [Du...ct am:l Guarant...cd} e (S 'l 4 1N L L
5. Subdivigions of Brates, Territorics and Posscssions [DI:’-EC[ am:l Guarant...cd} SRS ¥ 1 LY L

L& &p Revenue and Bpeeial Asscssment Obligations and all Mon-Guoaranteaed Dhll_n,atmn::.
of Ageneics and Authoritics of Goeeernments and Their Political Subdivisions o 3190095
Indusrrial and Miscellancous [1.'naﬁ'|lian:=d] OSSPSR, . . 11! L
Hyhbrid Socuritics .. .- ST PUSRNPR b L 4 LA LY L
Parr:rlt ""'n-1.1|HI|:|.I3.I ics am:l -'-.ﬁﬂlat*i PO DPTPPOPPRP 1o 41" L
Hank Loana.. O S OO PSTOTPPOTORIPPR . -1 Lt L
Subtotals - H-::-ndq - FEI'[ 4 P PO OOTPOOPTPR 1= L 1 L I
'*':-ummalj.r itz tfrom Part & ’r|:-| Hnﬂdq PSR 11 o LA 1Y 1
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Preferrad Stocks:

Industrial and Mizcellancous [L'naf‘:l’lliatu:d] T 8 R T S S S S T S S A T S s A T
Purent, Subsidivnes and AlQhates, ., T A O T TS T TR RSN A T i P s s ) o K
Subtotals — Preferred Stocks — Part 4 T T i 8P 1 04 TSV ] T T S S S s S T e L e T
Sumimary 1tem from Part 5 for J-‘n:f-:t‘r-}d ':.l-:n:b:s. T T AP T A T S T S A 8 A SR SR Tt S e
Sublotals—Pictarred Stocks . s msnsmmnsssgsas s s B S S S A0
Cormmon Stocks:
Industrial and Miscellaneous [UREEFLHALEAT ..o e e e e s cmeenesemsenams s s enns smnes e ILPFRILIER
Parent, Subsidiaries and ATTIIEIES. ... o rmsimciuinmsitntonicss ieisstatasictissns s fssin bt stsmtad taadat s sttt Stansesssanstatansasss B | PFAHG
Melutual Funds... . cavins P 2EHALICH
Subtotals — 'Lc.'-nunnn ':t-xb:s. ["'-!II:‘I: 4 o
Sumimary item from Part 5 for Lu:-mm-:m ‘:-l-:h;'ka wemes STURGLY
Subtotals — Comman Stocks. .. ceeees ATEERRILIC
Subtotals — Preferred and 'q'_unmmn htncb:s. ceeee AHEFRQLICH
S SS - LD A
A bond disposal 5 recorded on the tosde date, not the settlament date,
Include all bonds and slocks dizposesd of dunng the vear excepl [or those acqu - disposed of during the veor.

Include repoolings of morpeee-backed/assel-backed  secunes (e, gnl
morigage-backed securiies). Only thoze bonds wnd cerilicates of deposiigl
one yenr ome (o be included, See 8540 Mo 38 Loan-Sacked and Stggon
cush esquivalents as desenibed in 8545 Voo 20— Cash, Cash Lgodvalents, 8
maturities of three months or less,

fime of peyuisiiion nexcess of
fex Tor pddionsl gurdemes, Exclede

Enter a5 a separats summary Ttem the totals of Columns 5 to 20 of 5. onds, preferred stocks and comimon stocks.

Column | CTISTP Tdenn fGcation

seued  securifies are avallable from the broker's
acement securifies, the NALIC has crenled a spesl
sundurd & Poor's CUSIP Burenn, For foreen securilies,
ard & Poor's CLUSIP Buresu: wuni crsip.comowsindnder, him,

CUSIP numbers [or all ]:lunJ'mg
conlimmation or the certifc
number colled 0 PPM o b

wse o CINE fhat 1= wssipne

If ne valid CUSIP, CIMS or P der cxists then report a valid 151M (Column 267 security number.
The CUSIF fizld shoul zero-filficd.

Colemn 2 Dreseriplion

onds und preferred and commen stock. meludimg locution of all banks, trust
goonies. I bonds are semel issues, mive amounts malunng each vear, As
puthng enlily 1= encoursged fooinclude dew consistent with that reporied in
and Column 25, Issue, This does not preslude the compuny [rom ncluding

ified Funds (Bond Mutual Funds and Exchange Traded Funds). enter completz name of
As appropriate, the reporiing entity 15 encouraged fo include data consisient oith that

Cerificate of Doposic Account Registry Bervice (CIMARR]) or other similar services that have a
matirity of greater than ane year, individoally list the varions banking institutions thar arc financially
reaponsible for honoring cortificates of deposit. As appropriate, the name of the name of the banking
instimtions should tolloar feom the registry of the Federal Financial [nstintions Examination Couaneil
(FFIEC) (v ffiee. gowhicpiehwelicweb SeareiForm. aipx).

For CDCks {Colluteraluzed Debt Oblipuions ) or CLOs (Collsteralized Lowpn Oblizations), indicate whit
fhe COOCCLCY collateral 1z, such vs high-vield bonds, corpomue loans, ete, I the colluteral s of mixed
Ivpe, mdicale M, in addition wothe lorgest type of collateral in the max, I the colluteral 15 derived
symthetcolly, mdicate “svnihete.”

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = .'_‘]d_ﬂ It vttt A



Column 2

Column 4

Coliemn 5

Colwmn 7

Colwmnmn 8

Colwmn

Foreizm

Imsert the approprinte code in the column bozed on the list provided in the Investment Schedules
Creneral Lostrovtions,

Dhisposal e

For public plocemeniz use rade dule, not selilement date. For private placements, vse lunding dule.
Lach ssue of bonds or stocks disposed of at public offenngs on more thun one dule mey be totled on
o lime wnd the date of last disposul inseried.

For 8% Tdentifed Funds {Bond Muomal Funds and Exchange Traded Fun el ate of Jasi
dhisposal.

Toamme of Porchaser ¥ 0

1 matured or called under redemplion option, so state and give Wi%ﬂ“ﬂ:].

Consideration

Trchude: In the determination of this ; 5 r'% commmission and incidental

expenses of effecting |.|q:||"|.'EE-.
Exelude: Acerwed interest and divide

For Band Mutual Funds — as ldeatitied by
W0, enter price reccived at salc, nsoally the

Exchange Traded Funds — as Tdentiticd e the
shares sold times the z21ling price per share.

Par Value L 3

n:d socuritics, enter the par ameunt of principal zold on a

as & claim. For interest only bonds without a principal amount
. use a zero value, Enter the sale date par value for bonds with
bond with a small par amount of principal would use that

For morigage-backed/loan-bg
sccuricy on wWhich the rope
oo which the reporting cnti
adjustable principal. An inter
amount.

For preterred stock, oot rvaluz per share of stock 1f any.
For %0 Ben :| i Bond Mutual Funds and Exchange Traded Funds). enter .
st

Actual Co

This g recorded cost of the mvestment purchased prior to the current reporting vear and sold

: ent reporting year. This amount will come from the prior reporting year's Actual Cost
hedule I, Part 1 for bonds, Schedule I Part 2, Secton 1 for preferred stock, and
I, Part 2, Section 2 for common stock. However, it will need to be adjusted due to other-
porary impairments recognized during the current vear.

Aceruad mierest and dividends.
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Column L0

Column 11

Column |2

Coliwmn 13

Column 14

Column 13

Prior ¥eor Book/Adjusted Corrving Value

This should equal the Book/Adjusied Cormvang Yaolue ameunt reporled inothe prior swesr annusl
slutement for such specilic secunty, 1 securily was nod owned al prnor veur-end, enler zero

Loreslized Voluobion Increse/ T Decrense)

The ool voreplized valuption increpseTdecrense) for a speeilic securnily will be the amount necessary
i reverse the net effect of soy voreslized mansdlosses) recopmized while the securily waz carmied
(up b the most recent omorizzed valve for securiies thot have been carmesd sl Amorbzed Value or up o
Awtual Cost for those seeurities thal bove never been cormied of Ameoriized Value),

These amounts are 0 be reported as unrealized capital gains or {losses) jogdh

CiainsY Losses) and in the Capital and Swplus Aceount [Page 4 - Life, Pn [
&

hibit of Capatal
ual & Title and
Page 5 - Health).

Current Year's (Amortization ¥ Acerelion

This amount should equal the current reporting year™s amortizatio rerriumm aor acersl of discon

up b the disposal date, The acerual of discount amounts in of are [ b reported as incresses
tr investment income 0 the Exhibit of et Tnvestroent e the amortization of premium

amounts are o be reported as decreases o i1|l.-'£.-.1.1ri.r|

Current Year's Ciher-Than- Termporary Tmpairmes )
1t the sceurity has suffored an “othor-th impairment,” this colamn should contain the
amount of the dircet write-down recognized. LT in this column are to be reported as realized

capital losses in the Exhibic of Capital £ A5 d in the caleulation of Mer Tneome.

acion Inereascy{Thecrcase)

plus H00a | Aamortization )i Accretion

Minus rrent ¥ oar's (Mher-Than-Temporary Impairment Recognized.
This amoung, pl ] exchange adjustment related fo these amounts (reported in the Total
Forsign E m Book/Adjusted Carrving Value column), should represent the difference
etwzen th srting vear's Book/Adjusted Canrying Value at Disposal Date and the prior

vear's Book! Algsted Canying Value,

Total 1zn Exchange Change m Book Adjusted Carreing Valae
| b foreign exchange change for a spectfic sccunty will be the amount necessary to reverse the
g of unrcalized forcipn exchange pains {losses) recopmized while the security was owned by
S pany. Thiz mcludes the reversal of unrealized increase (decrease] recorded o previous vear(s),

¢ amounts reported 1 thiz column zhould e meluded 8= net unrealized toreion exchange capial
ain [lozz) in the Capital and Surplus Account (Page 41,
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Column L6

Colwmn 17

Coliwmn |8

Column 19

Colurmn 20

Column 21

Book/Adjusted Corryimg Vilee wt Disposal Dale

Dregduet; A direst wrle-down for o decline o the Tor ovalue of o bond thet s
other-thun-lemporary,

Execlude: Acorued Interest

This sheuld equel the Actuel Cost Column smount {pdjusted for other-then-lemporury impaicmenls
recopnized ) for euch specilic common siock ond for each preferred stock that 15 nol wmochzable; and
the Amorizzed Cost {pdjusted for other-than-temporary impairments recornieed) ol disposal date Tor
euch specilic redeemable prefermed siock thut 15 smeriizable,

Foreign Exchange Gain (Loss) on Thsposal

Report the foreign exchange gain or loss on disposal. ¥

Realized Giain (Loss) on Disposal \\
This should ke the difference hetween the Consideration %IIUII‘[ and the Book/Adjusted
% &

Carrying Walue at Disposal Date, excluding any portion butable w foreign exchange

dilferences.

between the considerstion, Columm 7 and agprepa 9 al date of =ale.

For 5W0 Tdentified Fumds {Bond Bduiual Furlcfi&\ Traded Funds), enter the difference
‘ol

For scewritics sold, redecmed or othorwize which gencrate investment inceme as a result
of a prepayiment penaley andfor acecleration feds nt of realized gain (loss) reported is cqual to
the Par value of the ivesoment (Caolumn CV oat the Dispesal Dace (Column 10}

Total Gain [Loss) On Disposal

Emnter the sum of Column I haiige gain or (loss), and Colamn 18, realized gain or {Ioss).
Bond Interest'Stock Dividends Wggeeiftd Dunng Year

For Mutual Funds {mghhidmgz Bond Mutual Funds — as ldentified by the 5V and Exchange Traded
Funds — a5 Identified by E%0), enter the amount of distributions received in cash or reinvested in
additonal shar

Include: proportionate share of mvesiment income divectly related to the secunties
reporied i this schedule.
Fep ounts net of foreign withhelding tax.

tizz sold, redeemed or otherwise disposed of, which penerate investment income as a result
menl penalty sndfor sceelenition fre; the amount of myvestment meaome reporied s eguol o
constlerntion recerved (Column 73 less the Par value of the mmvestment (Column 8,

wled Conirsctusl Maturily Dale

For 830 Ideniified Funds (Bond Mutual Funds and Exchangre Traded Funds), leave blank,

For perpetual bonds, enter GLADL9999,
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** Uplomns 22 throogh 26 will be clectronic only. **

Column 22 . Stule Abbrevialion
Applies i

L5, Siates, Temrilones and Possesstons

Ins:lude appropriste stale abbreviniion for the siate where the securily 15 1zzued
(g, W07 [or Missour),
115, Palitical Subdivisicns of States, Temitornes aml Posinons

Inelude appropriate stale abbreviation for the Se « @ curity is issied,

L5, Special Revenue, Special  Assessmentz Ob LS 1 all Non-Cinaranieed

Ohligations of Agencies and Awthorities of Governr 1% veir Political Subidivisions
Inelude appropriate state abbreviation i wls here the security 15 isssed,
Ul “LI5" for federal agency sz

Column 23 Legal Entity Identifier (LET) *
m:,' pssner as assigned by adesignated Local

Prowide the 20-charcier Legal Entity Tdentifier
Operating Unic 16 no LED number has been

Column 24 - Tss0cr

L 4

Izzuer Dicfinitien: XK
The name of the log [ lops, registers and sclls securitics tor the purposc of

financing its oporations domestic or farcign governments, corporations or investment
trwsts, The isgucr iz legal ghsible for the ebligations of the issuc and tor reporting financial
conditions, matcrigh developfions and any other operational  activitics as roquired e the

regulations of thegfurisdictions.
The reporting en ged to use the following sources:
= [ h
Inieract L Corporaiion (1M

ame vsed inoeither the relevont SEC Oling or legal documentaiion (or the immsaction, [ssuer
5 the name of the legal entty thot con be found on documents such ws SEC Form 424002,
Mexte Apreements, Prospectuses aod Indentures, os sppropriate. The name wsed should be s
complele und defailed oz possible o enable olhers w dilferentiote the legol ently ssuing the
securily rom another legal entity with a similar name,

Do ot report teker symbols, etther internal or otherwise,
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Column 25

Column Zh

Issue
Lssue mlonmetion provides detwiled dola ws w the dvpe of securily being reported (e, coupon,
descrplion of securtly, el Below are examples of whal could be provided but wddiional information
should be provided oz wppropoate for the secunty,

6% Senmior 2013

% Subordinaied Debenture 0371572022

3% WY Houwsing Avthorily Debeniure 2035

The reporting entily 15 encounmgeed foouse e following sources;

*  Bloomberg Q
#  Interactive Data Corporation (ITH) & 0

#  Thoms=on Reuters

*  SEMCLSIP
#  Deseriptions used in cither the relevant SEC filing N@mnt&tiﬂn fier the transaction.
o not report ticker symbols, cither internal or othe . che intormation.

is
L *
151 1dentification \j
{15

The Intemational Sccunties ldentification swstem 15 an intemationzal standard et up

by the International Orgamization for 3t (150}, It 15 used for numbering specitic

securities, such as stocks, bonds, option [ZIM mumbers are admustered by a Mational

Mumbering Apgency {MMA] in canlhnt" T tve countrics, and they work just Like serial numbers
A

for those securitics. Kecord the [ oy 1f no valid CUSIP, CIMNS or PPN exists fo report in
Column 1. \
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SCHEDULE IY— PART S

LOMNG-TERM BOMIDS AMD STOCKS ACOLIRED DURIMNG THE YEAR AMD FULLY DNSPOSED OF
DURIMNG CUBRENT YEAR

Thas schedule should inslude o detled hstine of all securtes that were both purchazed/cquired and sold'dispozed of derng
the current reporting year {umounts purchuzed and seld during the current reporting vear are slso reported in subtotols n
Schedule [, Ports 3 and 4),

Feporing entities should iruck mlfrmation sepurutely for securibes purchazed m duTerent leds cather than wsing some Lype of
averaging for the issue in aperepgate, Thus, this schedule should only be used when sn entire lod o
purchased and sold during the current reporting vear (even when differant los of the same securnity sh

enlity's books),

A owith Schedule T Maris 3 and 4, this schedule shoald oo be used Tor a pmnsaction unilss it e enst hasis of the
securities, Thus, it shoald not be usad Tor allocations of TRAS to specific pools subseguegd | E ling in Schedule T,
Tart 3 or other situations such s CTSIT number changes,

Bonds, preferred stocks and cormmon stocks are o he proaped separately, showing subtol or each category, Bomds should

- DSecurities inchuded in T15,

Possessions;, and TLE. Special

be prouped and armangead alphabatcally as describad i the instroctions Tor Scheada
States, Termiiores and Tossessions; 108, Political Subdivisions of Stae
Revenue and Special Assessment Obligatnons and all Non-Gioaraniead
Coverniments and Their Politieal Subdivisions should be listed with a q:aﬁe

data caprire).

ool Agencies amd Authorities of
im the column provided for cleetronic

Bond Mutual Funds — as Tdentified by the SVO and Excla
described in the Investment Schedules General Instructions arc

Funds - ns Tdeatified by the 5VO that are
d in %0 Identiticd Funds.

[T a reporting enticy has ary derail lines reporied for anedet thol g required catcgorics or subcategorics, it shall report
the subintal amount of the correaponding catcgory or sub oy, the speeified subtetal line number appearing in the
samc manner and location as the pre-printed total o > ik

NOTE: See the Investment Schedoles Genera tinns for the fallowing:

«  (Category definitions howds and stocks.

+  Foreizn column ¢

L Iy Line Mumber
Bonds:

ceece DEEFRILIC
AT l-‘u:rss-:ssmns iDm:ct ﬂn-:l E.ruu:mt—:c'd} e SRS - L
sonz of States, Territones and Possessions r[J:lr-:ct ﬂu-:l E.ruu:mtv:cd} (TS 7 L L L

venue and Special Assessment Obligations and all Mon-Guarantesd Ubllguncms
= nd Authorities of Governments and Their Polivcal Subdivisions o 31500
.zm.-:l ‘-']is::cllanc-:-us [|_-I1E.fﬁ|iﬂtl}.']] T 1 L L* L
Parent, Subsidianes and %t?hﬂt:ﬁ O PSP PUDP O o b 1 o e

b 1 T T PP 11" L
T T PP 11" L

Preferrad Siocks:

Industrial and Mizcellancous TURRETLHALEAT ..o e e e en s e oee ERAEFRILIED
Parent, Subsidiamies Al AT Imbms. e e et e es e ees e et et s s e e et seaen et s s emmn eneen eenemnenoee £ VSPRTALICE
PR g E R Tt e e [ e -SSRSO L of L LY £
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Common Stocks:

Industrial and Mizcellancous [UREETLHALEAT ..o e e e e es s s s enasamneeaee ALEFRILIED
Parent, Subsidiaries and AT ITEEES ..ottt et et et s st es et e s s smses eban e se s ssensas e W ] SPREIEIEE
Melutunl Funds... - DO i o L - b
Subrotals — f_ununnn ':meb:s - T PP P PO RUPPRL " - o L b
Subrotals - Preferred and 'Lunu:m:un ':meb:s L L
TORBLA oy s e s o S 1 e R 2 8 T A S T T 0 S T A S s T S s T 1 S E T S S s R o A

bz meluded.

Only those bonds and certiticates of deposit with maturty at time of acquisition o excess of one v
Include repoolings of morgage-backed/asset-backed securities {e.o. olantization’megatization  of
mongage-backed seouritics). Refer to X548 No. $38—Loar-Hacked and Sirucruved Securities 1L1l:|ug auidance.
Exclude cazh cquivalents as described in S54F Noo 2R—Cash, Cash Eguivalenss, Draiits. am:' Y vestresss with
orginal matrities of three months or less.

A bond acquisiton or disposal 1= recorded on the trade date, not the setlement u:lﬂtn:, 1-: acquisicion of private
placemeni bonds, use the funding dule.

Column | CUSIP IdentfGeation

CUSIP numbers for all purchased publicly i
conlimmstion or the certilicale, For povale plac
number colled a FFM w b assigned by the 50
use o CINE fhat 1= wssiened by the Stondord

o are avallable from the broker's
1es, the WNALC has crenled a specl
e CUSIP Buresnn, For forelen securilies,
ISP Buresu: wuni crsip.comsowsindnder, him,

If oo vulid CUSIP, CINS or PPN numb I, o vald [SIN (Column 267 securily oumber,
The CUSIP field should be zero-Tilled.

Column 2 Descriphion

Crive a deseription of all b

e and common stecks, inchading location of all banks, trust
and miscellaneous companies ropriate, the reporing entity s encouraged woinchode data
consisient with that repgried in n 24, Tssver and Coluron 25, Tssoe, This does nor preclude the
company  from  inel g oadditional detail to provide a complete and sccorate deseription.

Abhreviations may be as needed.

Fuor 5% 0k [nni (Bond Mutwal Funds and Exchange Traded Funds), eoter cormplete name of

, the reporting entity 15 encouraged o melude data consistent with that

the furd. |.J1
reporied for

& Twur:r

ar hllrl;:-rlrlg artifie II-E.‘\. nf |.||_J'|||r;|[. .-"..a appropriate, the nums -:11' ”1L’ mizrne of the b 1r|k|r|L
s should Follow from the registry of the Federal Financial Tnstitutions Exaroination Councl
ruvn fflee, powkicpehwelioweh SeareiForm aipx).

-of COOs {Collateralized Debt Oblipations) or CLOs (Collateralized Loan Oblizatons), indicate what
the CIMYCLOY collateral 15, such as high-yvizld bonds, corporate loans, ete. 1f the collateral 15 of mixed
tvpe, indicate “Mix,” n addition to the largest tvpe of collatzral in the mix. If the collateral 15 derived
synthetically, indicare “syntheoe.”

Colurmn 2 - Forsign

Insert the appropriate code in the column bazed on the list provided in the Investment Schedules
Gencral Instructions.
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Column 4

Column 5

Coliemn 6

Colwmn 7

Coluwmn 9

Column L0

Dharler Acquirsd

For public plocemeniz use rade dule, not selilement dafe. For private placements, vse lunding dule.
Feporting entities may wiel on one line esch zzee of bonds or stocks sequired at public oflferines on
mete than one dale and nserl the date of lust aeguisiion,

For 5% [dentified Funds (Bond Mutuel Funds end Exchange Troded Funds), enter date of lost
purchusse,

Mame of Yendor

The items with reference (o each issue of bonds and siocks acquined at public o

g e iotaled

i o liwe amd the wond “varions™ inseried.

Drisposal Dhate ¥

For public placements use trade date, not setilement date, For p NI!‘.‘H[H} use Tunding date,
q

Reporting entities may total on one line each issue of bonds or si o of at public offerings on
mmere than one date and insect the date of Tast disposal.

For S¥W0F Tidennfed Fonds (Bond Bomal Fonds ad 131 led Funils), enter diate of Jasi
disposal,
: »

Wame of Purchaser \

I matured or called under redemption ﬂ|][iﬂk nd give price atwhich called.
Aetual Caost
&
This is the recorded cosc of an invc% 5 purchased during the current reporting vear and

Include: the bond or stock, including broker’s commission and other
] e cxent they do not execed the fair valoe ar the dare of
uisiticen.
Eaxclude: . d mterest and dividends.

0 other costs, including miemal costs or costs pad to an atfiliated reporing
ghuty related o origination, purchase or commitment to purchase bonds, are
charged to expense when incurred.

Cons ton

In the determinaton of this amount, the broker's commission and incidental
cxpenses of eftfecting delivery.

ude: Acervad mierest and dividends.

For 3% Identified Funds (Bond Mutval Funds and Exchange Traded Fundsil, enter price received at
sale, usually the number of shares sold tmes the selling price per sharz.
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Column 11

Coliwmn 13

Column 14

Column 13

Column L6

Column 13

Book SAdjusied Carrving Yalue of Disposal

This should equal the Actuel Cost column amount (adjusied for other-thun-lemporary impaicmenls
recopnized ) for each speetfic commen siock ond for esch preferred siock that 13 not ameoriizable and
Amorized Cost {sdjusted or other-than-temporary impeirments resopmized) ul disposal date for each
specilic bond and lor esch specific redesmable preferred stock thul 15 amortizable,

Dregduet; A direst wrle-down for o decline o the Tor ovalue of o bond thet s
other-thun-lemporary,

Exclude; Accrued interest,
Current Year's (Amortization ¥ Acerelion

This amount should equal the current reporting year™s amortization W pre w aeerinl of discounl
f
|

up o the disposal date, The acerual of diseount amounts in this color ported as incresses
fr investment income 0 the Exhibit of et Investrment Tncome,

amounts are o be reported as decreases o investment income.

Current Year's Ciher-Than-Termporary Tmpairment Recogniz

If the security has sufferad an “other-than-tempors ot this coluwmmn should contain the
. column are o be reported as realized

cialeulation of Mear Tneorme,

norlization of premium

amount of the direct write-down recognized, The an

capital losses in the Exhibir of Capital Gaimsd Lossas)

Total Change in Book: Adjusted Casrying ‘f\
Thiz column should equal the net of!
&

Unrealized % alfggion qo{ hecrcasc)

plus Curre ization)/Acciction
minus  Cur ee- Than-Temporary Impairment Recognized.

Thiz amount, plus any forcig i o adjustment related o these amounts (reported in the Total
Forcign Exchange Chapge in BookBAdjusted Carrving Value eclurmn), should represent the ditference
berween the current gBporting wear's Book/Adjusied Canrying Value at Disposal Date and the
security’s Actual C sted for any other-than-temporary Impamrment recognized .

Thange m Boolk Adposted Carmving Walue

The total fore ange change for a specific sccunty will be the amount necessary to reverse the
net t of unrcifzed forsign exchange pains {losses) recopmized while the sccurity was owned by
the o ¥. Thiz meludes the reversal of unrealized increase (decrease) recorded o provious vear(s),

ts reported 1 thiz column should e meluded a2 net unrealized toreion exchange capial
in the Capital and Surplus Account (Page 4],

izn Exchange Gam (Loss) On Disposal

BFeport the forsign exchange gam or loss on dispozal.

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = .'_149 It vttt A



Column 13 Fealized Goin (Loss) on Disposal

This should be the difference betwesn the Considerntion column smount and the Book/ Adjested
Corrving Walee of Disposal Dale, excluding any portion that 15 atnbulable o [orsizm exchange
dilferences,

For secunities sold, redeemesd or otherwise disposed of, which generule invesiment income as a resull

of o prepoyment penalty sndfor acceleruion fee; the omount of realized wain {loss ) reporied 15 egqual 1o
fhe Par value of the mvestment (Column 8} less the BACY at the Disposal Date (Column L.

Column 20 Interest amd Dhividends Received During Year ¥

For Mutual Funds {incluling Bond Mumal Funds — as Tdentified N and Exchange Traded
Funds — as Tdentified by the SV, enter the amount of disinbutiges il in cash or reinvestzd in

additiorsal shares,

Column 19 - Totul Gam (Loss) On Disposil
Report the sum of Colurmn 17, foreign exchange gain or (loss), and Columm it_ i 1 gain or {loss)

Triclude: The proportionate share of inyesi LTh lirectly related o the securties

&

Report amounts net of forcign withholding tax.
For scewritics sold, redecmed or othorwize AL which gencrate investment inceme as a result

of a prepayiment penalty andfor acceleration unt of irvestment inecme repored is ogual to
the total consideration reecived (Column i ar value af the investment {Column &),
*
** Colomns 22 throogh 26 will be electronic only. =*

Column 22 - Hrate Abbroviation

repored in this schedule.

Applics ta:

crritones and Possessions

ude appropriate state abbreviation for the state where the sccurity 15 1ssued
., MO for Missour).

litical Bubdivizions of States, Territories and Positions
Include appropriate state abbreviation for the state where the security 15 1ssved.

L5, Specia]l Reveous, Special Assessmeniz Oblizatons und  all Non-Guaraniesd
Obligatons of Agencies and Avthorities of Governments and Thear Politeal Subdivisions

Ins:lucde pppropriste stole abbreviation lor the slate where the securily 15 1zzeed,
Uze “Us" for federl apency issuss,

Column 23 - Legral Enfaty Ideniifier (LEL)

Prowide the 20-choreier Legnl Entity Identifter (LEL for ony tssuer us azsizmed by o designated Locol
Cpersting Unit, oo LEL number has been sssigned, leave blank.
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Column 24

Column 25

Column 26

Lssuer

Lssuer Definition;

The nome of the legol eniity that develops, remisiers ond sells securibes for the purpose of
fnancing iz operutions ond may be domesic or forelgn overnments, corporulions or mnvestmenl
trusts, The wssver 1z legally responsible for the obligaiions of the ssue und for reporting fnanciol
conditions, materisl developments and sov other opemationsl weivities as requied by the
repulations of therr jurisdictions

socurity from another legal cntity with a .=ai|
o mot report teker symbols, cither internal 115,

1550

Interactive Data Corporation (ITH) &
Themson Reuters \
SEMCUSIP

i% the name of the legal entity that can be found on™Sge nis such as SEC Form 42482,
Mot Agreciments, Prospectuscs and Indentigees 88575 c. The name wsed should be as
complete and detailed as possible o enalgle Torentiate the legal entity issuing the

The reporting entily 15 encounmgeed foouse e following sources;
Bloomberg :

ey,

Izsue information provides derail® gn tgthe fype of security bzing reported [e.p., coupon.
descripiion of szcurity, ete.). B s of what could be provided but additional informanon
&

should be provided az appr

6% Senior 20014

The reperting enti

ority Delfenture 2035

ged to use the following sources:

Intera Dhata Corporation (TTH)
Thesmsaon Beutars
ISP

escriptions used in either the relevant SEC filing or legal documantation for the tmnsaction,

of report teker symbols, etther internal or otherwise, Include trnche infoommation.

TSI Tedentihcaton

The International Securities Identification Numbering (TSTM) system s an intermstional standard et up
by the International Organization for Srandardization (150} Tt iz used for numbering specific
sccuritics, such as stocks, bonds, options and futures. [5IN mumbers are adminisiered e a Mational
Mumbering Agency (MMA] in cach of their respoctive countrics, and they work just like serial numbers
for those securitics. Record the [SIN number only it no valid CUSIP, CINS or PPN exists to report in
Corlamn 1.
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SCHEDULE Iy — PART 6 — SECTION 1

YALUATION OF SHARES OF SUBSIDIARY, CONTROLLED OR AFFILIATED COMPAMIES

If v reporiing enbify has any common stock or preferred siock reported Lor any of the fellowmg requirsd calepories or
subcalepories, 1 sholl report the subtotal ameount of the corresponding culerory or subcategory, with the speaifled subtofel
line number sppesring mn the swme munner ansd lesaton as the pre-printed ol or rond o]l loe snd oumbser:;

Trefemed Stocks:

Farenl, ..

s, Pm]:lm'-' -tt Lw.-uull'- Insum

115, Life Tnsurer...

1.5, Health Entiry I':.............

Alien Insurer. .

Mon-Tnsurer “1IIL|‘I If-'||r|[m|~: TrHu:rrr................................................................
*Investment Subsidiary ..

CHher AT lanes...

Subiodals - Prefermed Stocks. ..

Commuon Slocks:

Fi

FMOTL:

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = d

Farenl.,,

s, Pm]:lm'-.' L La:-uull'- [nsum
L=, Life Insurer ..
s, Health Enty i:

Alien Insurer.,

Mon-Insurer ".'rhu;,h [ untml:- ll:lhl.I]"::I'..... .
*Investmenl Subsidiary

Chher AdTilates...

Subioials - Lunun-:m blr.:-::kz.
Totuls — Prefemed and Commeoen Stocks ...

Imc ke 1 this culegory

Catepory sne Murnher

v 1HRR9G
v 259005
verees 352005
vereen (1RO
voreen (1552005
vereen (BSRR0G
e (1750005

- [IBS200G

- N95R09%

e 1OARROGG
v L 15509%
v 1 25000%
v 1355009
v 1 45R00G
v [ SFRE0G
v [BSRERG
v 1SRERG

IESR9G

kel

ties that [ile the Health Bisk-Based Capatal foomula,

I Subsidiory sholl mesn any subsidiary, other then o holding compuny, engaged or areanzed
n the cwoership ond menegement of invesiments for the reporiing enlily, An mvestment
et include any broker dealer or a money managarment Tund roanaging funds ather than
e parent company. The following eriteria are applicahle:

=20 or more of the investment subsidiary's assets would gqualify as adoaned assets;
The investrment subsidiary’s total lahilines are 3% or Jess of total assears;

Combining the pro-rata ownership shares of the assets of all the investment subsidiaries with the
owning  reporling  enbity's assels does ool vielale any slale regquirerments  concerming
diversification of investments or limitalions on invesiments ina single entity; and

The investment subsidiary™s book/adjusted canrying value docs not excead the impured value on
a statutory accounting basiz. I the bookfadjusted carrying value does excced the imputed
statutory value, the roporting cntity may cither nonadmit the cxeess or categorize such
subsidiary in the “All Other Atfiliates™ cateaomy.

N
Tt
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Colemn |

Column 2

Coliemn 3

Coliemin 4

Colwmn 5

CUSIP Ident(Geation

CUSIP pumbers [or all purchosed publicly issued secunfies are available from the broker's
conlimmstion or the certilicale, For povels plocement securifies, the NALC has crenled a spesl
number colled a PPN w b2 assigned by the Stenderd & Poor™s CUSIP Burenu, For foreien securilies,
use o CINE fhat 1= wssigned by the Stondord & Poor’s CUSIP Bureau: wun cesip.com/owsindeder, him,

If oo valid CUSIP, CINS or PPR number exisis, then report o valid IS8 (Column 180 securtly oumber,
The CUSIP held should be zero-filled.

Descriphion

List the preferred and cormmon stocks for each subsidiary, controfled or affile AN company, as
defined in the General section of these instructions. The description should mib s prowvided for
ASchedule T, Part 2, Sections | oand 2. ¥

Foreign \

Insert the appropriate code in the column based on the list provi @ Tovesimentl Schedules

Ceneral Instructions,

WATC Company Coxde

If not applicable, the MAN Company Code ficld ; N
—. 10 Murmber

Enter onc of the following as approprj

Schodule F (Property and Title) ofpScl
more information an these identifica

theFentity being repored on the schedule. See the
[ifiz, Health and Fratomal] General Tnstmctions tor

Foderal Employer [de {FEIMN}
Alicn Inswrer Identiticd? {ATTMY ¥
Certificd Beinsurer [denif ; (CRIN}  *

*  AllMs or CEBMNs are only reported if the enticy 1= a reinsurer that has had an AN or
CEIM numberSaizned or should have one assigned due to transactions bemg reported on
v oand Title} or Schedule 5 (Life, Health and Fratemaly of another

If not applicabldgor the enty, leave blank.
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Column &

Column 7

Column &

FALC Vialuation Method

Imclude the MAIK valustion method s detpiled 55457 Mo, 97 Sphsidiory, Controlled and Affiliared
Lniities,

Use the [ollowing codes woindiwate s speetic valuaton method:

COPE Woluntion Method

Ha Market Value

Al Trrvestiment in LS. Insurance Company 5CAz

Bk Investments in Mon-Tnsurance SCA Entities Statutory Basis
Bhiii Investments in o™¥n-Tnsurance SCA Entities GAMAT Basi:

Bbav Investments n Foretgn Insurance Company 507 Lnl\
Any MALC Yolvation Method which hos not been approved by T SUL 1 or 5UB 2 [orm
with the MAIC SCA Group and which 1= enlered by the reporingSgn
have the letier 27 sppended o the method desizmaiion,

D Insurer's Assels Include Intangible Assets Conne
&

Stule whether the assets shown by the reporting =

value of siock of the SCA company vilued o

Affiioded Extiifes, intangible assels arising

the purchase by the SCA Company of th b

g els al purchase shall he deflined as the excess of

alement mnclude, throweh the carrving
" Moo OFSubsidiary, Controlled and
urciiase of suech stock by the reposting entity or
ower-tier company controlled by the SCA

Company. For purposes of this question,

the purchase price over the fangible ne sal assets less intangihle assets and ol Tabilities)

representad by such shares as recon 1
cormpsany whose stock wis pug y

- The intangible assets shown for the 30A Company shoulld inchede any
included in the 3CA Compary’s carrying value of the stock of one or more

Ay prior o the date of parchase, on the hooks of the

alrmitied ar nomadimi
intangzible asscts that
Toweer-ticr compaig
chase, as defincd above, mines any writc-oft thereot between the date of
tdate. IWany portion of the total amount of intangible assets is required o be
ACA companics combined inoaccordance with S5AF Moo PP —invesimenrs i\
akid Affiliared Eriifies and 554F Moo a8 —Business Combinafions and Gondawil!

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = .'_154 It vttt A



Column 10 Monsdmatted Amouni
Provide the ameunt nonsdmitted, iCony, meleded in Column 2 of the Assel page

Corlumn L1 Stock of Buch Compony Owned by Insurer on Stplement Dote Mumber of Shares wnd
Column 12 Stock of Buch Compony Owned by Insurer on Stetement Dote %5 of Ouistundmg

Stule the number of shores of stock of the 53CA Company owned by the reporting entily on the
slutement dute ond the percent owned of the ouizianding shares of the zame cluss,

** Column 13 throogh 16 will be elecironic only, =

Coliemn 13 Legal Entity Identifier (LET)
Prowide the 20-charcier Legal Entity Tdentifier (LET) for any Pssnerils .HHH@H- desigmated Local
Operating Urnit, I no LEL number bas been assigned, leave blank.

Column 14 Tssner 0\\

Tasuer Dhefinition:

1 sells securities for the purpose of

The name of the Jegal entity that iltl'lﬁ]ll[,; o

/s

financing i operations and may be domestic ernmments, corporalions or invesimend

trists, The issuer s legally responsihle for thyge b1 of the 1ssue amd Tor reporting Timancial
comditions, material developrments and & nthe eralional sctivities as regquirad by the

regulations of their jurisdictions

L]
Do not report teker symbols, cither inter, L th i s,
i
The igsucr information should be ﬂm\ ided fior Schedale T3, Par 2, Sections | and 2.
Column 15 - Izsuc
Izzuc information provides as o the type of sccuricy being reported.
Do not report teker sygibols, cither internal or ctherwise,

ubdbe the same as provided for Schedule Dy, Part 2, Sections 1 and 2.

Column L6 -

curities ldentification Mumbering (151M) svstem 15 an intermationzl standard =2t up
ternational Orgamization for Standardization (150} It 15 used for numbering specitic
a5 stocks, bonds, options and futures. [SIN numbers are admmistered by a Mational
iz Aoency (MMAJ o cach of their respective countries, and they work just hke serial numbers

securitics. Kecord the [SIN number only 1if no valid CUSIP, CIMNS or PPN exists fo report in
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SCHEDULE Iy — PART 6 — SECTION 2

If w reporbing eniity has any commen or prefemrsd stocks reported [or any of the following regquired categories or
subcalepories, 1 sholl report the subtotal ameount of the corresponding cuterory or subcategory, with the speaifled subtofel
line number sppesring mn the swme munner ansd lesaton as the pre-printed ol or rond o]l loe snd oumbser:;

Cilepory Line Mumber

Prefemeadl Siocks... Rl
Cormmnn Siocks... L N2e000g
0390009

Torals — Preferred 1r||.| If-'llrrlrrm-nﬁl.n_k-i e et e et et tet ee e e e 1 et e e e e e enen et ae et rener s enan amr aeans en F rerans
v

Fh-::-|-:[|n|:_' Y L-::-nlm-|'||||_5I hlock of

Colwmn 2 Mame of Lower-Tier Company

List each company that is controlled by an SCA Corg ::r

B -ﬁrnrlL |_||1r|E:-.ar|||-_'s that are alsir so
l mpanics listed in Soction 1.

the ouistanding siock, either directly or through
controlled. Do not include companics that are the
Colwmn 3 —. Mame of Company Listed in Scetion 1 Which Oy r-Ticr Carmpary

If more than one 3CA Company controls
complete Columns 4 through & scparate]

ticr compary, list cach 5CA Compary and

Colwmn 4 -

» thiz amount is based on the intangible azsets at purchasc
cduced by any subscquent write-oft. The reporting cntity alsc

Column 3 —. Stock in Leweer-Tier Gginpany (haned Indircetdy by Insurcr on Statcrment Thate Number of Shares and
Column & - Ztock in Lower-Tier © ny Oraned Indireedly by Insurer on Statement Date %% of Outstanding
proportionats ownership by the reporimg entity through the particular SCA

Colurmn 7 - tw Idenirfier (LEL)

Fthe 2-character Legal Enticy Identifier (LEL) for any 1ssuer as assigned by a desionated Local
ting Linit. If no LEL number has been aszigned, leave blank.
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SCHEDULE DA —PART 1

SHORT-TERM INYESTMEMTS OWNED DECEMBEH 31 OF CUEREMT YEAR

Ioclude all invesiments whose mulentes (or repurchaze dules under repurchaze agreement) st the dme of pequision were
ome year of less excepl those delmed us cash or cash egquivalents in aceordance with 85408 Mo, 28— Cask, Caskh Eguiivadenis,
Ovefls, and Shor-Term fovestmenis, All shorl-lerm investmenls owned at Dec, 2 of cumrenl vesr should be separated inle
bonds, morigage louns, other shorl-lerm invested wssels and investments moparent, subsidines snd offbeses. Wilhin esch
cubsrory, mvesimenis should be arranged alphabetically

Beeler to 5345 Mo, 23— Foreien Corrency Tronsaoiions axd Transfotions Tor secounine poidence rela IEN CULTETEY

tramsactions and translations,

s tnansaciinns
el Cinkilivies, the
m the valid right fo

Repurchase amd reverse repurchase agreements shill be shown gross when reported in the Sched
are permitfed o be reporied net in accondance with 8547 Ve, 64 Offening aoc Aei iy i
mvestment schedule shall continue 1o provide detail of sl rransactions {gross), with th

-

nesd

offsel reflected in the fencial staterments (page 2 and page 3 of the statiory Aoancia 1- Dhsclosures for rems
reported net when a valid eight to ofTset exists, inchoding the gross amcuent, the amaunt

the financial staternents are required par 5545 No, od Oifeting aed Nettiog of Ao cphapies,

e nel amount reported in

Shaort Sales:

Sclling a sccurity short i an action by a reporting cn:it?
proccods from the sale and an obligation to deliver th
ohligatians o deliver secorities resuliing fram shor
the investment schedule, with an investment code i
abligation (ncgativie agset) shall be inically reflee:
unrcalized gaing and losses. These unrcalized gai
obligation. Tnterest an short sale positions 2Wgll b

ith the reporting cntity recognizing
v, For stamrory accounting purposcs,
0 ks e as comtr-assels (negative assals] in
colwmn detailing the item as a shon sale, The
qir value, with changes in fair value recognized as
shall be realized vpon scrlement of the short sale
cricdically and reported as interest cxpensc.

owing requircd carcgorics or subcategorncs, it shall report
cpoty with the apecified subtotal line mamber appearing in the
line and nuwimboer:

[Ta reporting entity has ary detail lines repored fiy
the subtotal amounts of the corresponding catepg
same mannes and location as the pre-printed total
NOTE: See the Investment Schedoles (3 ctioms for the following:

*  Category definitions f mils.

and matrix for determining code.

% and definitions for sceuritics not under the exclusive control of the
reparting cnti

LErnry Line Mumber

Bomds:

UL, G
1l "-1-'.:-rl|=uu::-|$u-;,k::d bt:cum:l-::- N | e L b
“ormmercii] bortragre-Dacke:d ':":L-I.l.l'.Il.Ii:a T | I 1L L b
er Loan-Backed and Strusiured Em‘u]‘iliﬁ P | -1 L b
Sublotils — U5, GO BTIIIEILS i i s s s s s s sesss s sesss s sessssnssessnso sen s s s aos LN ALEIER

All Cvher Govenmenis

[ssuer Crbligations. .. et teemtamtastmsamsenamsamstesmsemsestmsansassnssmsenant smsassns anams smsaesms annms sms IEFPPIEIEE
Fesidennal ‘-im'tﬂ&m—l:'ﬁm:b’.cd hccmmcs etattm eaemamtaetasams amaas ot maanams snmnmt smsassns smsmsams smsan et entansmsemens L) 3 EALICE
Cormmercial Mortgare-Backed ‘:.ccunu-:s (IR ERH
Other Loan-Backed and Sruciuretd SECUTIEES oo eeves e s s e ecs s s s s ses e s s snses s nses LISEPIEIEIEE
Subtotals — Al OEET CIOWETTIICTITR oo evee e ceeesies e e seses st s s smsasms s s s smses ms e s smnesaesenens | FEFIILIEK
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L=, Stules, Terntories anad Possessions (Dicect and Gearanleed)
[ssuer Crbligations. .. 2 R T P A A T T A A LT A T T S e I | T
Fesidentzul "i‘iUTlELI.Lb-HI.I.".-k::d bt:cum:u::- 3 Y i D R A TS s e s, Mg U
Cornmercial Mortgage-Backed ‘:.ccunu-:s T R T T SR ST S T R R S et |
Other Loan-Backed and Structured .‘.-u:::u:ttlﬁ resma s et st L
Sublatals — U5, States, Terrilories and Puass::-uuns I:Dll"::l.-l m:ll.'l {_n.lanlnlcuﬂ oy L S

L5, Political Subdreisions of States, Terrtories and Possessions (Direct and E.ruu:mt—:cd}

[ssuer Obligations.... 2 R R P A AT T S L A S R T St D T
Fesidental "-'Im'tﬂalzn:;-l:'ﬁm:b;v:d bccmmcs R T T A SR AT R A S S e st T
Cormmercial Mortgare-Backed ‘:.ccunu-:s L
Oither Loan-Backed and Soructured .‘:-I}\..I.IJLIZL-.'.-'.S- = wee 21EHLILI
Subtotals — LS. Political Subdivisions of btat-:s lcmtc-ncs au-:l J-‘-:-ss::'sslc-na

[ Drrect and Guaranteced]... apnrEs s w2
LLE. Bpecial Bevenue and Special Assessment Ul:-luzntu::-ns and all “wlcun-f_-uamnmcﬁj Li %
of Agencies and Authorities of Govemments and Their Political Subdivizions

cmeeee ZRYAIGOC)
cememe ZEARLILICH
cememe 2 TPRLILICH

... JHELLIC

[asucr Obligaticons....

Foesidentaal "-'Im'tﬂalzn:;-l:'ﬁm:b;v:d bccmmcs

Cornmercial Mortgage-Backed ‘:.ccunu-:s

Othier Loan-Backed and Structured .‘.-u:::u:ttlﬁ =

Subtotals — LS. Special Revenue and Special -".EEEE»E:I'.llEl
Mon-Cruarantesd Obligations of Agencies an
Crovernments and Their Political Subdivisions . oo 15

Indusirial and Miscellancous [ Unaffiliated)

emeeee S2URILOC)
e SAYAIDOCG
SR £ L L
R S Je L

- ZRG00GG

[asucr CObligaticons....

Regidenial ‘vl-::-r:gagn—ﬂa...kcd "-i...-:urltlm
Cormimereial Mortgage-Backed Sceuritics. ...
Other Loan-Backed and Strueturcd Sooggitic:

Subtotals — Industrial and Miscellancous aftili
Hyhrid Socuritics

[asucr Cbligaticons....
Residenial ".'I-::-r:gagn:hﬂa...kcd Se
Cormimcreial Mortgage-Backed Secw
Other Loan-Backed and 5o
Subtatals — Hyhrid Sccuri

Parcnt, Subsidiarics and Atfiliag

I L
SR o L
L

Tssuer Cialigati BT OORPTTPPRTETRPR (e Ls L e L8 Lt
Pesidential Mo e T |1 ORI PO 1| o 4 L Lt L
Cormmercial Moftg T et B o 1 L] T OOl [ .= e Lt Ls
Cither Lign rrneiured F';I;'i.'IJTI-IiEh T SO ., ¥ ¥ ¥ L8]
Subitatals cent, Subsidiarics and Aftiliates ands PP o L 4L LY L

S0 Tolenn fex

edd Funds — as Tdentifed by the BV e e AR RITOG
unnds s Tdentifed by the SV e ARG
O P O R T re B L PO PPPTOUPPPRTN &1 | . 1" L L

e TN T I P o 1L L" L'
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Total Bonds

Subtotals — Issuer Obligations........... R 1 1 Lt
Subtotals — Besidentnal Hﬂnnnﬂgm-ﬂackcd .‘.v-r::cuntlcs SR . & L)L L
Subtotals — Cormimercial Mortgape-Hacked ‘:.c'cunu-:s Y | b 1 1 Lt
Subtotals — Ocher Loan-Backed and Structured Secumiiies e e e e e anens SUEFILILI
Subtotals — SV Idemtitied FURGS ..o et et et ss e et as s s s st et e sm s st eeasenems ] SPMILIER
B ] R = T ol I LT TP TP PR OTOORO . i 1L L i
T w82 N = - RUTROT T . X 1 | L L

Parent, Subsidianes and Atfiliates

Mortgage Loans ..
Orther Short-Term 1m c.at...:l &.i-s.-..t-'. .
Subtotals — Parent, Subsidiares and Afﬁlmtr;'s

Mortgage Loans.. -
(Hher Short-Term [Investod Asscts ..

B I P T Ol I T e o LT

-
I
... B

SO0

. SR

- B1SE09%

Coluimn | —. Dreseription

vihicle if other than shost-rerm bond. Identify 2 elumn 1 and for “repos,” show the
repurchase date. For collateral Toans, the ovpe ofggeunindgheld and fair value of the sccuritics should

Crive a complete and accurate deseription of all *umj_x 2 identitying the kind |.'|-f im catrment
b included in the description.

Coluwmn 2 - Conde

Euter “* in this coluwmn for all 330 Seatitig nds designated tor sysicmatic valwe.

Enter "™ in this column f3 1| 5% RIP Bonds or other zero coupon bonds.

pinart are bifurcated between the mnsulated separate account filing
t filing.

Enter " m this column for a
and the non-insulated rate a

If shori-termy nvest ¢ not under the exclusive control of the company as shown in the General
Interrogatories, | ¢ identified by placing one of the codes identificd in the Investment
ctions in this column.

3 Identified Fund desipnated for systematic value or Principal STRIF bond or
nd and iz not under the exclusive contral of the comparry, the “*7 ar *&@"” should
appe 1, immediately followed by the approproate code (identiticd in the Investment Schedules
LRI ctisns).

Account Filing Cnlyv:

I the wssed 15 g bifurcaled asset betwesn the insulafed separate aceount line ansd the non-msulated
sepurle pecount fling, the ™" should appesr frst snd may b2 used simellaneously with the % or
“rwilh the =™ preceding the ©* or 2 depending on the assel beine reportesd, immediately
Followed by the pppropriate code (identified in the Investment Schedules General [nstroctiens)

Column 2 Foreizm

Insert the appropriaie code in the column based on the madrix provided in the Tovesiment Schedules
General Instructions,
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Column 4

Colwmn 5

Column &

Coluwmn 7

Dharler Acquirsd

For public placements, use trade date not seiflement date, For prvate placements, wse Tonding date,
Reporting entities may tofal on one line each issue of bomds or stocks acquired st public offerings on
nore than one date and insect the date of Tast acquisition.

Mame of Vendor

Feporting entities may total on one line purchases of vanous 1ssues of the same issuer of short-term
mvesiments and nsert the word “various.”

Maturily Dufe
Reporting entities may tolal on one line purchases of vanous issoes of 1] | rof shor-term

i
investments and insert the appropriate maturity date, & O

Book/Adjusted Canying Value

Zecurties excluding 5% 0 ldentified fund and mandatory convert

This should be the wmoriized value or the lower of a o vl or Tar value, vs oppropriate
(and scdjusted for vny odher-than-lemporery imgi e oend of the cument reporiing

VEIT, &

T lude: Thee origrinal cost of ac vestrnent, including brokerage and other

related fizes,

Amortizaiion of priig
accraed inter i

saceral of discownt, but nor including any
& paid thercon.
AMoTiLZAL orgination and commitment foes.

Dedlust: ' o wn [or o decline in the [ar wvalue that 1= olher-then-

Exeluce: costs, including infemal costs or costs pand o0 an afflisted
reporting entity related to origination, purchase ar cormrmitment o purchase,
are charged o expense when meurradl Cost shoald alse be reducad by

ments attributed o the recovery of cost
Aceracd interest or dividends.
Mandatory Cony le Bonds:

unt should be the lower of smoriieed cost or for value durine the periesd prior o

izl Funds:

The amount should be fair value unless the reporting entity has designated a qualitying security
tor svarcmatic value, The clection of nsing svatcmatic value is irncvocahle.

MOTE:  Use of systematic value is effective Dee. 31, 2017, This effective date requires entities
to cither report 8VO-ldentified investmments at fair value on the etfective date, or to
wentity the 3VO-ldentfied mvesiments with a code to identfy use of systematic
value. If the investment 1= coded for systematie valee, the mvesiment will be reported
mm dhe 2007 sonual (ooncisl stolements using the messurement method otz
throwghowt 2017, For these mvestments, beginnine Jun, 1, 2018, the reporing enlily
shull report the mvestment vsing the coloulated svstematic value method detpiled in
SEAF No., 288 Howds,
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The wmound reported o thes columm should eguel;

Unrealised Valustion Increpse (Decrease] Tedal in Book/ Adjusted Corryine Vilee

Actul Cosi
plus
plus Currenl Year's (Amoriizaiion) Accrelion
ITILTILE Current Year's Other-Than-Temporary Impeirment Becopnize:d
plus Totul Foregm Exchange Chenge in Book/Adjusted Carnang Valus
plus Chonges dus w acquisitions or disposals,

Column B Lnreslized Voluobion Incresse {Decrepss)

The wial unrealized valuation increase {decrease} for a specific secunty
Buook/Adjusted Carrving Walue that is due o carrying or having cariad (3

securily al Fair Walue.

Trchude
valuenel assel valoe TF

syslematic value, the difference from sy
value'nel asset value in current year,

These amounts are o be reported as unrealized
Ciains (Losses) and in the Capital and Surplus ."'u.'s.x:l

Colemn 9 Current Year's (Amortization ¥ Acerelion

Thiz amount should cqual the eurvent repo
(regardless of whether the sceuricy is corre

amounts in this column are m be repo ii

Trvestment Income, while the amdptiza
INVEATMCIE e,

Tnelude

Column 10 -

For SW0-identified funds, the change fro

il

change in

s vear) the

ried] BACY 1o Fair

i Jomger qualifies for

SWCnlenn

e i prior year o fair

sew] i the Exhibic of Caparal

>

nortization of premium or acerial of dizeoant
ricd at Amortized Costh. The aceral of discount
25 I investment income in the Exhibit of Ret
SMILm amownts are o be reported as decreases to

Yacerction of 3% [dentified Funds dezignated tor reporting

¥ Impairment Reeognined

d an other-than-temporary impairment, this column should contain the
1 recopnized. The amounts s column are to be reported as realized
it of Capital Gains (Loszes) and in the caloulation of Met Income.

sitive or negative amount that 15 detined as the portion of the total change in Book' Adjustad
tor the vear that 1s attributalle to forsign exchange differences for a particular security.

Colurmn 11 - 1ange Change m Book Adjusted Carreing Valae
tz reported i thiz column zhould e meluded 8= net unrealized toreion exchange capial
in the Capital and Surplus Account.
Colwmn 12 Walue
Entzr the par wvalue of the bonds owned adjusied for  repayment

of  principal.  For

mortgage-backed /loan-backed and structured secunities, enter the par amount of principal to which the
company bus clom. For inferest-only bonds without o principal amount on which the compuny has o
cliom, use o zero volue, Enter the siatement dole par value for bonds with adjestable principal. An
inferest-only bond with v small par amount of procipel would wse that amount,
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Column 13

Column 15

Column 1A

Column 17

Column I8

Column 19

*F Colomn 21

Column 21

b

Actual Cost

Imecluwde; Cost of sequiring the issue, including brokers” commssion and  insadentol
expenses of elleciing delivery.

Execlude: Accrued mlerest,

Monsdmutted Interest Doe & Accrued

This should equel the oonadmuited ameunt of dug ond acerued inleresl Tor o specific securily, bused
upon the assessment of collectbiliny reguired by 55457 Mo, 24 Sovesiment D g Acorwed

and any other requirernents for nonadmitting investment income dues and acero

Tate uf Tnerest

Show rate of iaterest as staded on the Tace of the ssge. Wh ated rate has heen
renegotiated, show the Tatest modified rate, Short-term bonds with

the last mate of inferest, All information reported in this Geld mus
For Principal STRIT Bonds or other 2ero coupon bonds, enter

Effective Tate of Tnterest

&
Short-temn bomds with varions ssoes of the sam M we weightad avernpge effective yield o
e

maturity, The Effective ¥ield caleulation ghou ded for other-than-tarmporary impairments
recognized. All information reported in this miEghe a mumeric value.

Tneerest — When Paid

&
Tngcre initial letters of months in int iz payable. For scouritics that pay interest annually,
provide the fiest throe lemerg MN in which the interest is paid {cg., JUMN for Junc) For
sccuritics that pay interes by of quarterly, provide the first letier of cach month in which
intcresr is reccived (g, coand December, and MISD tor March, June, Scpromber and

Drzzormmber). For securitics tha rest on a monthly basgis, include “MOR™ tor monthly. Finally,
for sceuritics that pay inggrest at mERrity, include “MAT™ for matarity.

For Principal STEIF B or oiher zero coupon bonds, cnter BOAL
Interest — 1 @ d Druring  zar

Include: The proportionate share of mvesiment income directly related to the secunties
reported i this schedule.

K I net of foreign withhelding tax.

canly, **

1 Entity Ideniifier (LEL)

Provide the 20-character Legal Enticy Identifier (LEL) for any 1ssuer as assigned by a desionated Local
Cpersting Unit, oo LEL number has been sssigned, leave blank.
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SUHEDULE IVE

DERIVATIVE INSTRUMEMTS

All dervotives, regardless of maturily dule, are (o be reported on Schedule DB Foreeard commilmenls where o reporiing
eniity conmol delermine al the inception of the conteact, with certinty, 17 delivery will b moede at the eorlies) epporlunity are
esseniiully forward contmeiz und should be reporied on Schedule DI

This schedule should be used o report dervative instruments. Specific pecouning procedurss for epch dertvalive mnstremenl
will depend on the delimtion below and docemented intent that besl descrbes the mstment. Uses of dt:r Hiive mslrumenls
that sre reporied in this scheduele melede hediing, meoome @enecation, replicaton and olher, Sle of Lows and
regulations should be consulied Tor applicahle limitations and permmissibility on the use of demval nis. If the

derivative strategy meats the deflininan of hedging as outlined in 3547 Vo, 86 Derivaiives, the
Transactions composing that stratezy should e reparted o that category of Schadule R T the ||.
does not meet the definiton of hedging as par S840 Moo 86 Dorivgiives, then the dlcderl o

comngosing that strategy should he reportad as either hedging other, replication, income g&\

DEFINITIONS OF DERTVATIVE INST

A hodge ransaction iz “Anticipatory™ it it relates to: *
a. A firm commitment o purchase assets or incur Tiabilitics; \

b An cxpeoctation (but net abligation to parchase asscrs

darivative .qITnIu'g'.-
Alve Trmnsachinns

ilitics in the nommal course of business.

“Underbving Tnferest” means the assct(s), liability[ics] ofeotholgaliore-d sy underlying a derivative instrament, including, but
not limited o, &y ane oF mose sccuaritics, currcncics, rat i rmoditics, derivative instirements, or other financial
market instruimcnts.

“CIoplos " means an agreement giving the buayer t
eftect a cash settlement based on the actual or oxp
Intcrests,

cor reecive, scll o deliver, cnter into, extend or terminate, or
ee, level, performance or value of one or more Underlving

der the right to purchase an underlyving financial mstrument at a given price
W2 @ schedule or warrant agreement.

“Warranrt” means an agrecment that gives
and tme or at a series of prices and t

to make pavments to the buyer. sach pavment under which 15 based on the
level, performance or value of one or more Underlying Interests excoed a

“Cap” means an agrecment ol
amount, 1f any, that a reference

predetermined number, nics called¥he strikefcap rate or price.

“Floor” mEans an 0 ng the szller to make payments to the buver, sach payment under which 15 based on the
amount, 1f anyv. that a ned number, sometimes called the stnketloor rate or price excesds a reference price, level,
performance or re Linderlying Interests,

“Codlar ™
seller of u di

nt to recelve payments as the buyer of an Opoon, Cap or Floor and to make payments as the
L Dphon, Cap or Floor,

“Sap ' means an gereemenl o exchange or nel payments al one or maore mes based on the actonl or expecled prive, level,

perfoTmones or value of one or more Lndeclying Interests or vpon the probebility cocurrense of a spesified credil or other
evenl,
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“Forvard " mesns an agresment (other than a Duture) o make or ke delivery of, or ellec) a cosh selllement bused on, the
actupl or expected price, level, performunece or value of one or more Underlbang [nterests,

“Frarare” means oo agresment rwded onoan exchanee, Boord of Trede or contmest moerdiet 1o make or ke delivery ol or
eflect o cash settlement bazed on, the actual or expected price. level, perfommencs or value ene or moere Underlvang Interesis,

“Option Premdwm ™ mewns the consideration puisd (received) for the purchase (sale) of an Oplion

“Fingncing Premivm " mesns that the premium cost o acquire or enter inbo the dertvative s poid at the end of the demvative
conirest or throughowt the dertvative conteact,

“Ewapion " means an agraement aranting the owner the cight, but noc the obliganon, o enter into an u,@.;m.
“Murgin Degost” means adeposit that a reporting entity is requined 1o maintain with a hmku® 1ex the Fuiures

Contracts purchased or sold. "'\

The definition helow s intendad o be a principle Tor determining 1|-:1I;$r i mvalive instruments. To the extent a
derivative type is not explicitly addressed in a through o, notional oiied inoa manner consistcnt with this
principle.

DEFTNITION OF MOTIOMNAL AMOLUT™

“Motional amount” i detined as the tace value of a financi st tin a derivatives trangaction as of a repoiting
date, which iz used to caleulate futire payments in the reportingSggrrcncy. Motional amewnt may also be reterred to as
notional value or notienal principal amount. The notional propeerted should remain static over the lite of a trade
unless the instrument is partially unwound or has a ofpcra ortizing noticnal. The notional amount shall apply to

derivative transactions as follows:

a.  For derivative insoruments other than tu
the ameawnt T which interese rates arc ap
contract value wsed to determing the cash ob
appropriate inception forzign currene

{cz., aptions, swaps, foraards), the neticnal amount is cither
o caleulate periodic payment abligations ar the ameunt of the
- Mon-L1L&. dollar contracts must be mualtiplicd or divided T the

ar-denomimated confract size (e.g. Treasury note and bond contracts,
izl amount 1= the number of contracts at the reporing date multiplied by

trplied by par valuc).

Ir. For futurcs contracts, with a
Eurodollar futures) or underby
the contract size (valuzs

c.  For equity index and sinalafgtures, the number of contracts at the reporting date 1= multiplied by the value of one

point mulopled transadifon price. Men-UE. dellar contract prices must be multiplied or divided by the
appropriats meeptidagorsian currency rate.
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GEMERAL INSTRUCTIONS FOR SCHEDULE DB

Evch dervative insirument should be reporied in Purts A, B or O aceording 1o the nature of the mstromend, as foellows:

Purt A: Positons m Opbions,* Caps, Floors, Collurs, Swaps, ond Forwards™*
Punt I3: Pozitions i Fulures Contraclts
Part : Positons m Beplication {Svathetic Azser) Transaction

* Warrants acquired in conjunction with public or private debt or equity that are more appropriately reported in
other schedules do not have to be reported in Schedule DB,

#**  Forwsrd commitments that ure not decivative instruments (for example, the commilmeni urchabe o GNMMA
securtly e months aller the commitment dute or o private placement s1x monihs timend dufe}
should be disclosed m the Moles w Financiol Statements, mther thun on El;]'.lﬁwl: L

All derivaiives, regardless of matunity date, are w be reported on Schedule DO, Forea M\:ﬂ s where the reporiing
eniity conmol delermine al the inception of the conteact, with certinly, 17 delivery will al [ eurlies! opporiunily ore
esseniiully forward contmeiz und should be reporied on Schedule DI

The reporting eniity muy be required o demonzicate the inlended hedging charac r stk stulule 1o order W report
in fhis dervative “Lledge Other™ calerony,

&
The fair value s the waloe al which the nstroment(s) could he 2
bookAadjusted carrving valoes should not B substitoted for Guor valee

value. The reporting entity should docurment the determination of Qgras

Tart T should be wsed to report the counterparty exposiare (1.,

ciiinlerparty [or guanmnior, as approprisie),

Dervatives shall be shown gross when reported in 1
aceonlance with S54° Moo ad - Offeiting aoo Wy
prowide defail of all transactions {gross), witl

[ these fransactions are pemoitied o he reported net in

2L ;
klrﬂ' Lighilivies, the investment schedule shall contimoe o

it from the valid right to offset reflectad i the Tinancial

statements {pages 2 & 3 of the statutory Tinancial s Mhzclosures for ilems reparied nat whan a valid cight o offset

exizls, including the gross amaunt, the amaunt offset, o el amount reporbed in the Tinancial staterments are reguirad par

EEAP Mo, 6d - Of%eiing oo Newing of Asser@haa Lighilities.
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Turchased Chplions

SCHEDULE DB - PART A
SECTIONS 1 AND 2

GEMERAL INSTRUCTIONS

In each section, sepurate dervative insiruments e the lollowine saterories:

Caleprory

Hedging Lilective

Call Optrons and WarTaEmEE ... e e e e
T P OO PSP
ETLLEIES oottt e et st e s b s e e s e

Zubtotal — Hedoing EFfective o e cveves vagees o
Hedging Other

Call Cptions and Warranta . .o e

LTS

L |

Subtotal — Hodging (Mher ...
Feplications

Cull Oplions snd Warrunts, ...
Pul Op e, o
Flowors e
Collars .,
Oiher ...
Sublotal

[neome Genershion

Call 15 B, VTR s s s s s e s s T s 0 S T 0 S S ST 00 S T T 4.8

1] eeeen AL LI
B 4 L U
eemenn 2 SUILICE LI
e L2 BUILIE LI
Enbdotal — N oOIOE e AR e e s s 8 0 P 8 5 8 T 5 R 5.

Oithe

Call Cprions A WWarTRIER ..o o e s e e eerme e s emam s eme s ecs ame e emsmees sme mesm
L .
LA | = D PSP R

LT T
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Line Mumber

e MO T ISR
S | L
S T L
S 45 L
SO |l L
SO 41T L

o CMTLICHRLILICH

SO 1 L eI L
SO | L L kI L
SO ] B 1L Akl L
SO ] I L kI L
SO ] e L LYk LN LA
SO ] e 1 L Lk I LA

oo CV I

v DL S99990095
v (L OS9SR00G
v O TRQSROG
ceee ] BRRGER0G
ceeee (] HRRGER0G
e AN9GER0G
.- 0219999095

[ 2LCRLILCH

(WL LILICH

RIER LR ST Y
(DL
()3 1 9Lt
(N3 2009000
(33009000

LS R
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Tevul Purchazed Oplions

Bubtotal — Call Oprions and WarTaIES ..o..c.e e s eees s eaes s eeams e s e sm s sms ems s s sm s s s an
BT et R T A
BT L T T S
BT L ) R S T TSRO

Subtotal — Other ...

Bubtotal — Total Purchased OPLIoms ..o e s s eaes s s ms e s sm s s sm s s smsms s smam s

Written iog

Hedging Effactive

Call Oprions amd Warranls o s s s s s e s
L T,

L T

FiIEEIS et ettt et e e st e e e e e et e e e s s st e e en s

L | P DTS D R

Other e

Subtotal — Hodging FACotive o)

Hedging Orther

Cull Oprions onad WarTummbs o

Cups . . . . . . . S

Collars ... s rmrm i s s
Other e,

Sublotal  [ediing Oer ... 0%,

Keplications *

Call Options and Warrants. ..
LR DT
CEPE e
Flomrs oo
Collars e

Subtotal — Beplicatons"

[ncome Gencration

Dither

Oher

SUBIHL — OUBET .

FEAN00 = 2018 mNarional Associabon af Lnsionss Coirmiss e = .'_16?

L BTSSR0l WA BT ENTINEER v msomoooss s s s G

(A ALICHILILICH
(13 TULRFEALILICH
()3 HLILkEALLICH
ChFTLILkEALILICH
(e LItkatILIch
<o (i [ LICHEER LI
Chd 2L LILICH

e (A 3OGE009G
WL 9959005
ceee EQQGT00G
v HRIRSAR0G
eee A TAQGEOOG
ceee (BQQGEOOG

.- CHOIGED G

v DE099990095
v (31 9959005
v JEER95900G
v F 30950005
v (349959005
v FRQ95000G

v ARAGRHROG

oo NS THCLILICH
ceemeee (RO
e emeen (EERLILICRALILICY
e emeee L EILICFALILICY
ceemeee [ L HILIHALILICY

e UL

<o CM LI LI

ceee- B4 QGRI9G
e MOEQQGEO0G
eeee MERQQGIOOG
cemee ETIIGIOOG
S Sl
SO i L A B

o= AT

o DT 199900095
v F2R95000%
o (T RR955000G
o 49959005
v (FFRR5R0O0G
e DT RASRROG
v FFTRRGR00G
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Total Written Opticns

Subtotal — Call Oprions and WarTana. . e e e et e
B e T,
B — T L e s im0 TR0 0 A TS S SR T

Subtotal — Other ...

Hedging Effactive

R e Tl

Other e,

Sublotal — Lediing IRV ...

Hedging Other

Forsigm EXchamge oo v v s v

Subtotal — Hedomg Oiher

Replicaticon

TrtereEst Tale oo e aee e e

Credit Drefauli. e

Foreign Exchange ..o
Tabia] Beliirm oo e een s
L0 { T RS R ;

Subtotal — Replication ...

Imeomne Gienentdion

Imterest B ..,
Credil Dhef
Foreizm I
Taotul Betu
ith

Cither

Other o

Total Swaps

Bubotal - TREERESE THEDE oo e e s e e emee s e e es et eet e e e ses s emes o s es emn em s o amnes st smpm e
b1 L e T A 1 A 1T I 1 OO STEORRT T
Subtotal - Foreipn EXchange ot s s e s s s s
bW L e LI | T T .t AP OO ORI
bW L 0 I L 1 1 R T TR
Bubdotal — Toral BWaps s s s s s s e s s s s s s s e s e

S0 = 2R Ranmial Assaciabon of Lnstianas Cairmnssisie =

de8

(7 ROGIN0SG
CrFOnGLRnnc
RG0S
ChE ] DOt
CHLILRLICH

Subtotal — Total WIIeT DIPIONE ..o oo icims e imissimssmimsims smsmmimssmimmimi smimmim s mimmimi dmimmimamimmimiimin

(I Lt aLILCy

v DE095000G
o DEAAGSRROG
v DETHSSR00G
v DERQGSR00G
v (BRQQSR00G

v RS RO

ceemeee (F L HILISHALILICH
oo ee [FRZLILICRALILICH
emmeec RPALILRGRALILICH
ceemeee FRLILICRALILICH
ceemeen [P SLILICRALILICY

.- CIIGLICHLILIC

ceee (RTAQGE0OG
ceee RRQQGE00G
cone- (RRQQEEROG
wreeee | IQGSE00G
ceeeee 1N SISO

v TOZDGEADTG

v JI39959005
v 1049959005
v JOA99S9005
v 10BS9SR005
v JOFHISR005

v LOBRSSR09G

wveeeee DUFRLILRCFRLICH
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- T1EULkRELI

- 114Utk

|1 5995999%
| La9eeaa9s
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Forwards

Torals

Tutal....

Trefiniiions:

Hedming BEFOLIYE .o e e e e ee e e es s s s sms s s smsenams smsensms smnes smsannms smnes smnen. 1 20| EIEFIILIER
e a1 USROS b L L ot L L
Tl T A T et T o RO TR DO OTPOPPRORRO . L 1 btk 1F L L
SUBEAERL — FOIWETIS oot ettt et s ees et st as s se s et smses s e s smtes s seses st smsnnms smss st amsms snsmn s ee | 3 EIIEIFRTILIER

- 1399959095
A0995909%
- 1419959095

14200000

B8 T 1o R e T 1 = T
SUBEOLAL — THICE <ot s et s s s e s e T e SRR [ 3 Ln Lt L N LY L)

'

SULEETE] — Hedaing EIFSE: . o asemmrmrmmam e sims i emmroe s e s i e pif i #1157
SULEEEE] — He d i CITNER, o aimrmnpo e aim oo s s s oog s o uss oos Sog 6 o AT S e SRR SRS TEY
S UETEETE] = IS LTI o om0 6 A 0 S AT PO S L

&

Heilsring Effecnive:

el the criteria of o hizshly elfective
vilued wnd reported inoa menner that 1=
& have baen voluntenly desigoatad and are

A derteative ansacton that 15 uzed in hedemg runs;
hedpe as desenibesd i S840 Moo 88— Derivatives,
comsistant with the hadged asset or lahility, T1 1T

effective as of the reparting dare.

Hedsing Orher: &

A dervative trunsaction that 1s vsed oo fln achion where the mbent 15 for on economis redvciion
of one or more risk Dclors, Th 3 15 e port of on elffecively designnled relatonship ws

deseribed under 5540 Mo, 26

Eeplisution:

A denvative transaciion
investment characteristics
Deviverives, A derival

frumsaction shudl oo
considersd o (i

iitred nto m conjunction with other investments in order to reproduce the
L oiherwise permussible investments as described under X84 Ao S6—

cidered o oreplicution (svothets psset) ansacton, These immsaclions are
< of the reporiing date,

H Mo, Ab—Derivatives.

ative franzaction wrilten or sold by the reporting entity wsed for means other than (1] Hedging
3 0 [2) Hedging Other;, (3} Replication, or (4) Income Generation {definitions listed abooec or

crenced in S5AFP Moo 80—Dsevaeives) When this subcarcgory is utilized, a description of the use should
neluded in the toomotes to the financial statements.

Value ot One {19 Paoint:

The moncrary value of a one (1] point move ina fures position published by the exchange. May also be
reforred o as “Lot Size,™ “Laots™ or “Poinis™ by the cxchange.

[hicrest rate and currency swaps (where receive!(pay) notional ameunts are dencminated in different currencies), are filed
winder the “Forcign Exchange™ soeap subcategory.
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SUHEDULE DB — PART A —SECTION 1

OPTIONS, CAPS, FLOORS, COTTARS, SWAPS AND FORWARDS OFEN
DECEMEER 31 OF CIIREENT YEAR

[nclude all options, caps, floors, collars, swaps and forwards cwned on December 31 of the current wvear, including those
camed on December 31 of the previous year, and these acquired duning the current year.

Coliwmn | Dreseriplion
Ciive a complete and accurate descripuion of the denvatve nstrument including serpiion of the
underlving securities, currencics, rates, indices, commoditizs, derreative instrumegis, her financial

marksat instruments.

Triclude deails such as:

s [or opions, fhe basis, For exomple. cops should 1
(e, CMS 5 veor) ond [requency of the reset {Lvpically ©

s [or credit defpult sweps, the name of the reference enfiny
eqquily ficker svmbel, iCavailuble;

s [or currensy decivalives, reporl the currency o

the tranzaction:; and »
s [or buskels, note that 1 5 a boskel ond ine x vie equaly tekers, 1 appliceble,

ins ludinformation oo the lerms of the fnansing
Ly o wl muturity, and the nexl pavment dale,

»  [or demvatives with [owncing pre
premiumn, insluding whether o 15 du

Where leveraging is a feature of the pa;

the deseription. . 4
N, fenor of the option (Le, tme [rom ellecive dule 1o
he Start and end dofes of the underlving seap.

ticker symbol. Indicate the maturicy of the underlving, as

he multiplicr effect will be clearly prescnied in

For swaptions, melude the be
msturily date of the oplion

If wraded on an cxchange, d

appropriate,
Do oot wse mtemal deS8dptions or wentilers vnless provided oz supplemental information,
Colwrmn 2 Dreseriptionf It Iged, Used for Income Generation or Replicatad

5 ihities hedged, meluding CUSIPs) when appropnate. For example. “Hond
Porttolic He LW AGLE Hedge,” "Fixed Anmuty Hedge,™ “lovestnent in Foreign Operations,” ot

a specific bond, report the CTUSIT and & complete and accorate description of the hond; T
[IPs, mode that there are multiple CUSIMs and report the equity ticker or name of the

For a foreign operations hedsge, report as “Met Investment in Foreign Crperations,”
For annuity hedging, deseribe whether hedging fixed or variable annuitics.

If hedpmg o specilic mortgogrs loon assel, report as “Morigoee Loan™ and provide the comesponding
Ian number reporied on Schedule B, Pacl 1, Columm L

Dreseribe the assets against which derivatives are written in income-gencration transactions.
If v replicotion, report the BSAT Mumber and Description of the BSAT (Columns 1 oand 2 from
Schedule DO, Part . Seciion 1),
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Column 2

Column 4

Coliemn 5

Colwmn 6

Column 7

Column &

Colwmn

Schedule/Exhibat [dentifer

Identily the Schedule or Exhibat of the hedged wem{s), such us Schedule A, B, BA, D Purt 1, D Pan 2,
Seciion 1; or Iy Port 2, Section 2, of oppropriate, Otherwise “HAA”

Lse clear shbreviations for schedules, such vs D 1 {Schedule Ty Pant 1 D 2-1 (Schedule D, Port 2,
Seciion 1), [ 2-2 {Schedule I, Parl 2, Section 2, el

Typels) of Kiskis)
Identily the wpelz) of nskiz] bemg hedged: “Inferest Bale,” “Credu,” “Dn S T D
“EquityTodes,” “Commodity™ or, if reporting other risks, provide a descriptio ihe within the

Nield or in the footneds Disted at the end of this section.

IF focdnoted, please enter a reference code in this column [r_'._g.*u h then disclose the

\ sehedule.

Show the name, fllowed by the Commodity Fu L commission's Legal Enity Tdentifier
(LEI}, if an LET numbser bas hrErl assigned, of “IE rparty or ceniral clearinghouse,
IT exchange-traded, show the name and the LET « e excapoge, Board of Trude or contract market.
1 0TC waded, show the name and the LE] arty and the guarantor upon whose credit the

repoiting cntity relics.

Trade Thate \
Show the trade date of the givgi Activn.

The reporting cntity may su
cxchange oF counterpal

foims) e, B, ma

description of the risk in Schedule DB focinotes for each referencag:
In the event there is more than one tvpe of risk, vse the most rele

Exchange, Counterparty or Ceniral Clearinghouse

, expiration or settlement, and strike price, rate or index.

Date of Maturity, 1

Zhow the f v or expiration of the dervative, as appropriate.

Mur of Con

Zhg ber of contracts, a= applicable (z.p.. for exchange-traded derreatives) as an absolute

ativie) value,

Aumount

ww the notional ameunt. Motional amounts are o be reporied as an absolute (non-negative) value,
Crndance for detenmuining netional i meluded in the Schedule DB General Instructions and Ss48

Mo, Be—Lerivarives.

If the replicobion (synthets assel) ransachons sre nof denominaied in ULS, dollar, convert 1 inta LS,
dollar equivalent in secordonce with 3847 Mo, 23— Porefan Carrency Tronsaoions avd Dravsiations,
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| Coolwrnn |1 Cumulative Mrior Yeards) Initial Cost of Undiscounted Premium {

| Columnl1z -

Column 13 - C

S0 = 2R Ranmial Assaciabon of Lnstianas Cairmnssisie = q7

Column L0 Strike Prce, Bate or Iodex Beceived (Paid)

Show the sioke price, mate or index for which payvmenis are received {pad), or un oplion could be
exercised or which would rigeer a cash pavment o (by) the reporiing entity on a denvative,

Forward exchonge cate must be stated as: Fx Cumreney per UsS (Fx/US30

For credit demvatives, state “credil evenl” when the puyment 15 mgzered by o slandard Intermastioosl
Swaps und Dervatives Association (I50A) defined credil event,

Dreseribe non-stunderd credil event in footnotes (o the anneal stilement,

For example, for a credit default swap sold o 0.30% per annwm, show 0050 2 vienl],"™ or for an

inferest swap with 4,.5% received, LIBOR + 0.30%% paid, show =430 7 (T4

undiseounted, remaining
premium or other payment (received) paid sinee the denvative cont it enlered indo,

of the premium 15 reporied in

For derivatives opened in the current repo
throughour the derivative contract, shoar the
in the curncnt year.

for derivatives in which premiums are paid
xd premium or other payment (reccived) paid

L 4

Column 13 - Current Yoear [ncome

Shoow the amount of incong
citcred in Colwmn 117,

aid), on accmal kasis, during the vear (exchiding the amownt

If such pavments are bggh receiw
rancE].

and paid (e.g. interest swaps), show the net amount (excluding

Column 14 — Book/Adjusted G

‘alue with any nonadmitted asseds added back.

Re SNAE VeSS —Derivarives for further discussion.

this column il the bock/adjusted corrving value 15 combined with the bookfud)usted
e ovillue of assets or lobilittes hedped; the book/adjusied carpang value 15 combinesd with the

wdjusted currving valve of underlying/covenng assels; or il the amount 1z combined with
consideration puid on underlvingfcovenng pssets,

Insert # i this column o the book/adjusted carrving value was combined i prior yeurs with the
book/wdjusted corrying vilus of wssels or ubilies hedged,

Insert @ in this column o the ineome‘expenses 15 combined with income’sxpenses on azsels or

lnbilities hedped,

Tnsert * in this column if the deqvative bas unpaid Ooancing premiums.

T
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Column L6

Column 17

Colwmn |8

Column 19

Column 20

Fur %uloe

See the Glossary of the NALC Accowsting Proctices and Procedures Marno! Tor o delmibon of Lc
value, For purposes of this column, far value con be obiamed [rom wny one of thess sources:

B A Pricing service,

b Anexchumpe,

oo DBroker or custodion gquote,

d. Detenmuned by the reporiing entily,

Unreslized Yoluation Increasey Decreoss

For purposes of this schedule, inereases should be reporied whe
the assel or a decrease o the Lahiliny, A decrease should be e
decrease o the asset or an inerease (o the liability,

P iz in um Incrense 1o
W the change results in a

The toial unrealized valsadion menease{decnanse) for o s 3 valive will be the change in
Buok/Adjusted Carrving Walue that is due o camgog i mied {in the previous vear} the
derivative at Fair Value, &

These amounts are o be reporied as unreali
CiainsY Losses) amd in the Capital and Surpl
Total Foreign Exchange Change in Booky,
This is a posilive or negalive armo i as the portion of the total change i Boak! Adjustad
Carrying Walue for the year e o foreipn exchange differances Tor a particular
derivative,

The ameounts reported in this
gaindless) in the Capital and 5

wuld ke included as net unrcalized forcign exchange capital
CCONE.

For purposcs of this
incrcase o the as
change reaulis i

le, positive amaounts should be reported when the change resulis inoan
crcase i the liabilicy. A negative amoont should be reperted when the

Current Yo

For oscs of s schedule, positive amounts should be reported when the change resulis inoan
mers the asset or a decrease o the labilioy. A negative amouont should be reported when the
[ : n a deercase to the assct or an incrcase to the liakilioe.

t to the Carrving Value of Hedged Item

represents the amortized book/adjusted canying value used to adjust the basis of the hedgoed
1ernfs) during the current vear.
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Column 21 Polentiol Exposurs
Polentiol Exposurs 1= o stafistically denved messure of the potenial mcrenze in dervative mstrement
risk exposure, for derivalive msiruments that generully do not bove un inibal cosl pad or consideration
received, resuliog fom fwlere Ouctusbons o the wnderlyinge inerestz upon which denvative
inslruments are bused,

For collurs, swaps other thon credit delouli swaps and Torwards, the Polentinl Cxposure — (053% x
“Motionl Amount”™ x Square ool of (Rempining Yeors o Maturily)

For credit defoult swaps, enter the larger of notional ameunt or maximem poleni

For purchased credit default swaps bought for protection, the amount reporte

If the maxirmum potential exposure cannot be determined, enter e noin the Wokes 1o

Fimianeial Statement. \
Dhiselose in the footnotes o the anoual statement any assets, heldggth ateral or by third parties

that the reporting entity can obtain and Liguidate o recover all or pon of the amounts paid under
the denvative.

Colwrmn 22 Credit Cheality of Reference Entity »

Only applies w eredit default swaps {for other den N Flaanky

Dhisclose:

*  MAIC designation of the rgl i, o, iF not available, then

& MAIC designationdgggui the meforence enticy, if it i CRP rated; or, if not

availakle, then

& The reportig o credit assesament translated inte an MAIC designation
couivalentds mdicate that the designation 15 based on the reporting enity’s
own intermal Aot the reference entity’™s credibarorthiness.

For first loss type of bagier credit default swaps. use the lowest designation in the basket.

For other tvpes ol

likelihood g are @

necpiion and at Y ear-cnd

of oiher structures. determune a designation that famcly represents the

Column 23 — Hedge Effe
For transactons show as a percentage expressed as (XX 0 YY1 where "XX7 shows the hedee
cffeev 5 percentage at mception and “YY™ shows the hedoe eftectivencss percentage on

[ the current yeur

I ple, 100.43% hedpe elfectiveness ol meepbion omd 94.90%  hedyee eleciiveness on
sember 2 of the current yeur s reporied s L0093,

Foumd 1o the nearest whole percentage, Do notl use decimals,

When hedpe elleciiveness conned be calcolafed. enter o reference code number in this column
(e, 0000, 0002, ele) then dizclose the oencial or economis umpust of the hedze ot the end of the
reporiing period in Scheduls DB foomotes lor each reference code number vsesd in the schedule,

A relerence code oumber may be used muliple imes in s column @ indicate the same explanation.

For exwmple; 0001 Bedeces bond portfolo dumton by 2 vears,
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al Fuiir Walue [ledgpes;

How much of the chunge m value of the hedgred tlemiz) was hedeged by the change inovalue of
the denvative, both-

« Al the meeption of the derivative transaction.

#  On December 3150 emd of the current year,

L] Cash Flow Hedges:

How much of the change in cash flows or present value of cash tloars of
hedged by the change in cash flows or present value of cagh flows of the :ii':: oth:

* At che incepoon of the derivative transacton, and ™ 0
Af the end of the current yvear. \
| ** Uplomns 24 throogh 31 will be clectronic only. ** Q

Column 24 — Fair Walue Hicrarchy Level and Method Used to Ob

2y the reporting entity would recerve
e, Fuir value should only be determined
amed,

&
Whenever possible, fair value should represent the asgur
(puy] m order ko close the demvative postion ol l|:| N
smslytically when the murket price-bosed + [ be
The Following 15 o listing of valid lor valugdeveSgdiegators o show the Gur vales herrchy level
“1" for Level 1 *

“E27 for Level 2

“1 for Level 3

The following is a listinghof the vall method indicators for dervanves 1o show the method usad by the
reporting enfily o det e the Fair Value.

FFor derivitives where the far value 15 determined by a broker or the reporting entity’s

stoddian, To use this method 1) the broker must be apgroved by the reporting entity as a
tive counterparty; and 2} the reporting entity shall obtain and retain the pricing policy of
e broker or custodian that provided the quotations.

For dervatives where the fair value 15 determined by the reporting entity. The reporting entity
i% recquired to maintain a reconl of the prcing methoedology usad.

Enter a combination of hicrarchy and method indicator. The fair value hicrarcle lovel indicator would
b listed first and the methed vsed to determine fair value indicator would be listed nexe For example,
use 17t report Level 1 for the fair value hicrarchy level and stock exchange for the method wsed o
determine fair value.
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Column 25 Souree Lszed w Oblan Farr Value
For Method Cosde “a," identify the specilic pricing service wsed,
For Methed Code *b,” identify the specific stock exchange used.

The listing of most stock exchange codes can be found in the lovestment Schedules
General Instructions or the following Wely sife:

wiww Erpraiocod crgdspecificationsevchnnges shiml!

For Methed Code e, wdentify the specific broker or custodian used.
For Methed Cosde 8™ lepve blank
Caolwimn 26 - Methed of Clearing (C ar L7} O 0

Indicale whether derivaiive mnsseiion 1= clearsd through o cen iz wse with o “C7 or ool
clearsed throvgh v centmulized clearimpehowse wilth o =107

Caolwimn 27 - Legal Enticy Identiticr (LET)
Provide the 20-character Legal Entity [denoficr (LE o 11 arty as assigned by a designated

Local Operating Unil. I ne LEI number has been ggsigs
**(Columns 28 through 31 are for derivatives with financing premiugs=*
Colwmn 28 Tatal Unadiseownied Mremium Cost \

Report the total, wndiseounted {ml*‘&tﬂ@ acquirc/enter inte the derivative.
Column 29 Lopuid Undiseountsd PremivmCas \

&t o acguirc/enter into the derivative unpaid e the reporting

’@ blunk.

Report the undiscounted (g
CIEIEY.

Column M) Fuir Walue of Denvitiv pict of Finoneing Premivms

he derivative adjusted o exclude the impact of disecunted tuture sertled
fair value of the derivative reported in column [0 has been reduced duc
reprosenting the reporting entity’s futare payment of financing proemivims,
furure premiwm cash outflows shall be removed from the reported tair valee

5 colTsel. The far valve reporied m column 30 shall rellect the G value of the dervative
w olfzet [or the Duiure Gnancing premuums, )

Coluimin 31 snrcalized Waluation Inercase/Teercase, Excluding Impact of Financing Premivims

Beflect the unrealized pain or unrealized loss reported for the denvative adjusted to exclude the impact
from discounied luture seitled premivms, For example, i the valuaton increase’valuation desresse
reporied i column 17 includes “losses™ w recopnize the nel present valve of the Gnencinge cost owed
by the reporimg entity, those “losses”™ shall be removed from the vnreslized  voluaiion
inerepse’decrense rellecied m this column,
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SUHEDULE DB — PART A —SECTION 2

OPTIONS, CAPS, FLOORS, COLLARS, SWAPS AND FORWARDS TERMINATED

DURING CIUIRRENT YEAR

[nclude all options, caps. floors, collars, swaps and forwards which were tenminatad during the current reporting vear, both
those that were owned on December 21 of the previous reporting vear, and those acquired and termunated during the current

year.
Coliwmn | Dreseriplion
Ciive a complete and accurate descripoon of the denvatve instrument includin piion of the
underlving securitics, currencics, rates, indices. commoditizs, derreative instrun . 0T r financial
markat instruments.
Triclude derails such as: ¥
s [or opions, fhe basis, For exomple. cops should 1 Nmim’]}':ing imleresl rate
(e, CME 3 veur) and fegquenscy of the resel (ypueally = 1H
s [or credit defoult sweps, the name of the reference egdity (a2 W8gerle wssuer or anindex) anad the
eqquily ficker svmbel, iCavailuble;
s [or currensy decivalives, reporl the curregey the pavireceive (or buy/sell) leps of
the tranzaction:; and
s [or buskels, note that 1 s a boskel ond g8 op Dve equity tekers, 1 appliceble,
#  For derivatives with linancing pre ule inforrmation on the terms of the Tmancing
premiumn, insluding whether i 15 v oor ol mulurity, and the nexl pavment dale,
Where leveraging is a foature of e pa ng, the multiplicr effect will be clearly prescnted in
the deseription.
If traded on sn exchonge itker syvmbol Indicate the motunty of the underlvg, s
appropriale,
Do not wse intemal descriptions tificrs unless provided as supplemental information.
Column 2 Deseription of Hem(=M8gdped, Used for Income Generution, or Bepliciied

ETT aivbies hedped, including CUSIPs) when apprognate. For example, “Bond
a | B Hedge," “Fixed Anmuiry Hedge," “Tovestment in Foraign Chperations,” aic,

ote that there are multiple CUSIPs and report the equity ticker or name of the
arcnt, as applicable.

a torzign eperations hedge, report as “Met Invesument 1 Foreign Orperations.™

For anmuity hedging, descrbe whether hedging fxzed or vanable annuities,

If hedging a specific mortgage loan assct, report as “Mortgage Loan™ and provide the corresponding
Ian numiber reporied on Schedule B, Part 1, Colurm 1.

Deseribe the wssels npwinst which derivolives are wrillen in meome-genembion runsuclions

If a replication, report the REAT Mumber and Deseription of the RSAT (Columng | and 2 from
Achodule R, Part C, Scetion 1)
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Column 2 Schedule/Exhibat [dentifer

Identily the Schedule or Exhibil of the hedgped temiz)l such as Schedule A; B BaA; D, Pant 1; D,
Purt 2, Bection L or D, Parl 2, Seciion 2, i approprinte, Otherwiss “Roa

Lse clear shbreviations for schedules, such vs D 1 {Schedule Ty Pant 1 D 2-1 (Schedule D, Port 2,
Seciion 1), [ 2-2 {Schedule I, Parl 2, Section 2, el

Column 4 Typels) of Kiskis)
Identily dhe tvpels] of oskis) being hedpeed: “Interest Bate,” “Credi,” <D U urreney,”
“EquityTodes,” “Commodity™ or, if reporting other risks, provide a descriptio ihe within the

Nield or in the footnede at the end of this section.

IF focdnoted, please enter a reference code in this column [r_'._g.*u h then disclose the

description of the risk in Schedule DB focinotes for each referenc \ schedle.

commission's Legal Enity Tdentifier

.
In the event there is more than one tvpe of risk, vse the most rele

Coliemn 5 Exchange, Counterparty or Ceniral Clearinghouse

Show the name, fllowed by the Commodity Fu L
terpacty or central clearinghouse

(LEI}, if an LET numbser bas hrerl assigned, for Ih: Tt iy : al clearinghnuse,

IT exchange-traded, show the name and the LET « hwgﬂ Fooserd of Trude or contract market.
IFOTC traded, show the name and the LEL o bcTparty and the guarantor upoen whose credit the
reporting cntity relics.

Coluimn - Trade Thate \
Show the trade date of the giWginal rafSaction.

The reporting citity may su
crchange or counterpargg showing

noonc ling all identical derivative instraments with the same
darc of last trade date, but anly if the instruments ase identical in

their erms (e.g., Ivp ity, cxpiration of scttlement, and strike price, rate or index).
Column 7 - Date of Maturicy, 1

Zhow the f v or expiration of the dervative, as appropriate.
Column B - Ter ion Date

all identical mstruments with the same exchange or counterparty. using the latzst terminaton
only if the instruments are identical m their torms (c.g., type, maturity, cxpiration or

Column 9 ndicate Exercise, Expiration, Maturity or Sale

Indicate the cause of termination.
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Column L0

Column 11

Colwmn |12

Coliemn 13

Column 14

Column 13

Column L6

Column 17

Mumber of Contris

Show fhe number of coniracts, s applicable (ep., Tor exchange-iruded denvatives), az an absolute
(mon-neglive) value,

Mottomal Amount
Show the ootional ameunt, Motonel emounis ore o be reporied a: an sbsolule (non-negetive) value,

Gundunes for determuining ocdional s meluded in the Schedule DR General Instrostions amd S540
Mo, B6—Derivaiives.

If the replication (synthetic asset) fransaction 15 nol denominated in TLS. doll Ry it intn 1S,
dollar equivalent in accordance with 3854 Mo, 23 Forergn Croreney Tronsgets Trippstaiions.
Atrike Price, Bate or Index Received (Tand) ¥

Show the strike price, mte or index for which pavmenis are rec o ur an option could be
exercised, which would trigger a cash paviment o (hy) the reportisfgan i lerivarive.

For derivatives opened in prior reposting wcargs - g cumualative, undiscounted, remaining
promiwm or other payiment (reecived) paid sjnec @ deri ¢ contract was cntered inte.
Current Year Initial Cost or Undizeounicd Pr

For derivatives opened in the curralgt ¢ i r, show the undiscounted premium cr other payment
(reccived) paid when the devivative cifgact nicred into.

Censideration Received (Pt
Show the armount of considera

Current Year Income

Zhow the arpoun 11 cived (paid] accrued for the current vear.
Books/Adj [ ‘alue

Rep t5 the statéinent value with any nonadmitted asseis added back.

R h Voo 86—Derivasives for further discussion.
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Column 18

Caoliwmn 19

Coliemn 20

Coluwmn 21

Column 22

Column 23

Column 24

e

Imsert * in this column if the book/sdjusted comrving value 15 combined with the bookfud)usted
corrying value of assets or habilies hedped; i the book/adjusted corving value 15 combined with the
book/adjusted  currving value of underlying/covenng assels; or 10 the amount 1z combined with

consideration puid on underlvingfcovenng pssets,

Insert # mn this column o the book/adjusted carrving value was combined 0 prior yeurs with the
book/wdjusted corrying vilus of wssels or nbilies hedged,

Insert @ in this column o the ineome‘expenses 15 combined with imumﬂ-‘@n HEsels or
liabilities hedged,

Tnsert = in this column if the deqvative bas unpaid Doancing premiums.

Ulnrealized Waluation Increase/[Decrease) \

For purposes of this schedule, increases should be reported wh N{ resulls i an incrense o

1€
the assel or a decrease o the Lahiliy, A decrease should be rep | when the change results in a
decrease o the asset or aninerease o the Tiability,

Total Foreign Exchange Change in ﬂ-nllk.".-"l.-:]jusluzk..

This is a pasitive or negative amount that is defincgga: on of the total change in Book/ Adjusted
Carrying Value for the year that is atribut to foren cxchange ditferences tor a paricular
derivative.

The ameounts reported in this column & > irerided as net unrcalized forcign exchange capital
gainiloss) in the Capital and Su:pl.a.-’;\ .

amannts should be reported when the change resalis inoan
1 lability. & negative amoont should be reported when the
set o an nereass to the Labkilioy.

Cunent Year's (Armortization

For purposcs of this scheds
mercases o the asset or & decrd
change results noa de ¢ fo the S

Crain [ Loss) on Tenmin — Recognized

This repre 3 @ on termination that iz net deferred or used to adjust bazis of hedoed items.
This equals ¢ cration received less bookadjusted carmving value at termunation.

Adu t o the Carrving Value of Hedged Item

sents the pain (losz) on termination that was used to adjust the basiz of a hedged ttem in the
r.

ludes the book’adjusted carrving value of prenmuums that were allocated to the purchase cost on
exercise of i oplion

Crin (Loss) on Termimpbion — Delerred
This represents the gain (loss) on termimebon that was delerred over veur-end,

This equals considerution recetved less book/adjusied carmving value al lermination.
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Column 25 - Hedpe Elfectivensss of Inveption ond at Tenmination
For hedge irunssctions show as a perceniage expressed os (XX 7YYL where “XX"7 shows the hedee
eflectiveness pereenfuge ol meephion and “YY™ shows the hedge elflectveness percentaze ul

fermmination.

For exomple, 100.43% hedpe effeciveness ol meepbion omd 94.90%  hedyee elleciiveness on
December 21 of the current yeur s reporied s L0093,

Foumd 1o the nearsst whole percentage, Do not use decimals,

When bedge effectiveness cannct be caleulated, enter a reference codde n
(e, D000, D002, ete.) then disclose the Onancial or economie tmpact of 1

A reference eode number may be used multiple times in this colurmga t \
K

the end of the

chedule,

For example: I Feduees bond portfolio dustion by 2

aj Fair WValue Hedges:

How roch of the change in value of the ||2|5 @ sas hedped by the change in value of

the demvanive, both:

# At the inccprion of the derivativie trai

AL tormination.
) Cash Flow Hedges: &

.- r present value of cash flows of the hedged ttemis) was

present value of cash flows of the derivatrve, both:

Howy much of the chang

d1ve rumspstion; amd

Column 26 Legal Entir
Prex e 2-chafacter Legal Entity Tdentifier (LET) for any counterparty as assizmad by a desigratad
Taea ating Unit. T oo LET numbser bas been assigned, Jeave hlank.

MEColumims 37 1 = or derivatives with financing premioms

Column 2 1 Undizeounted Preminm Cost

Report the total, undiscounted {eontractual ) cost to acquire/enter inte the derivative.
Column 280 — Unpaid Undiscounted Premium Cost

Report the undiscounted {contractual) cost to acguirc/enter into the derivative unpaid e the reporting
CIEITY.

S0 = 2R Ranmial Assaciabon of Lnstianas Cairmnssisie = .'_‘]E;,] Intwestintenra A0S



Column 29

Coliemn M0

Fuir Walve of Denvative, Excluding Impact of Finoneing Premiums

Beflect the far volue of the denvative sdjusted o exclude the mmpact of discounted Tuture zettlaed
premavms, For exomple, i the fur valee of the dertvotive reporied oo column 16 has been reduced due
i expecied cash outllows representing the reporting enbiy’s Golure payment of Dnunsing premivms,
the considenation of those luture premivm sash outllows shall be removed from the reported Qo vole:
of the demvative coplured in fhis column.

CAL peguizsiiion, o decvative may be reported with a nel zero fair value in column 16 as the value of the
derivaiive snd the nel present value of [uure Ononcing premivms owesd om the acquisition of the
derivaiive moy offsel. The fur valve reporied m column 30 shall rellect the G v the dervative
without an offzet for the fulure financing premiums.)

Unrealized Waluation IncreaseDecrease, Excluding Impact of Financing

Reflect the unrealized gain or unrealized Joss reported for the derigaty i exchude the impact
fromn discounied fuwre seitled premiums, For example, if the v 1 aservaluatinon decresse
reporied in column 17 ineludes “losses” o recognize the net predgol the fnancing cost owed
by the repording  enbity, those “losses” shall be  remove e The  warealived  waluation

increasefdecrease relected in this column.
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SCHEDULE DE - PART B
SECTIONS 1 AND 2

GEMERAL INSTRUCTIONS

In each Section, sepurule denvaive mstrumenls into the folloeang colegones:

Calerory Line Mumber

Long Futures:
Hedging BITECIVE (oo s s s s s N . | 2TOQ0000G

Heztlgring CHHET o s s s s e | ARQGOOO0G

U e L Lo e )
w1 I0QQG000S
v 131 990099%
- 1329950095

L i . SO
Trcsinries CHERETEIION 1 reect et iesossoe et stee e e en ss sme e ems s ensms s sms s em s o2 emn st e e
B I st eee ot et et et e emee s e e een ee e s aeen et et eh s s 1t ame e s snan amt et e sen 2t e
Subtoral - Lo FUliires s e
Short Funieres:
Hedging BITACIYE (oo s s ! e 1330980000
v 1 349900095
Y i dee el
eeeee TAGRGEADOG
eeeee PTG
. TARLGLE0GF

Hedgring CUHEr oo
Replicalicnm .o s
Income Goeneration i
I REIEE et et ettt eeem s e e mn eme s me e ams emtan s amenn et smnan .
Subtoral — Short FUmIics e e
Torals:
Subtoral — Hedging Eeeiive LT S c b
Subtoral — Hedging Ocher. S e
Subtoral — Replication ... e . RO | § 1L b
Subtoral — Income GEncration ... ...l e mtavemeemsenamsmsanemesmeanams smsasams amsmnams smsen smsnssmeen | P AERILICICE
Subtoral — CHREE coeeeee e B DTSR TRUUDRURURIDR B X1 Lt . L LA L U

TOER] e e o T GG

Definitinmns:

Hedzing Effective:

A derivative ¢
hedge as dese
consistent with
cffoetive as of the re

is used in hedging transactions that mect the eriteria of a highly cftective
o Mo Sf—Derivatives, which are valued and reported ina manner that iz
dorasset or liability. These transactions have becn voluntarily designated and arc
ing date.

Hedging Ocher:
Al

nsaction that 15 used in a hedging fransaction where the intent s for an econamic reduction
re risk factors. This tansaction is oot part of an effectively designatad relatonship as

der SEAP Mo, 86—Derivanives.
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Eeplication:
A dertvative transacton entered mnto o conjunction with other nvestments n order fo reproduce the
investment charactenstics of otherwise penmissible mvestiments described under S%4F Meo 58—
Derfvatives. A dertvative transaction endtered into by a reporting enty as a hedging or inceme generaton
transaction shall not be considersd 2 replication (svnthetic asset)y transaction. These fransactions are
considered to be replications as of the reporting dare.

Income Generation:

A derivative ransaction written or gold o generate additional income or retaen e the_peporting, enticy as
deseribsed under 854F No, S0—Derivanves.

i

A derivative tranzaction writticn or sold by the reporting enticy usad tg ey @ than (1} Hedging
Effective, (2} Hedging Other, (33 Replicanon, or {23 Income Generatyggn wgfinigén listed above or
referenced in SAF Noo A6—Derivatives. When this subcatepory 1s uti\c tion of e use should

be mcluded in the toomates to the financial statements 0
"-\( ’
"*\G. '
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SCHEDULE DB — PART B - SECTTION 1

FUTURES COMNTRACTS OPEN
DECEMBER 31 OF CURHENT YEAR

Include oll [utures conlrcts posiions open Desember 31 of current veor, meluding these which were open on December 31
of previcus yveur, and thoss acquirsd dunng cerrent veor,

In the Broker MomeMel Cash Deposits Tootnode, st inalphabetcea] sequence, brokers with whom cash deposits have been
made, cumulative chonees made 1o the deposils wnd the beginning and ending cazh balunces,

Column |

Colwmn 2

Coliemn 3

Colwmn 4

Column 2

Ticker Svmhol

IF trsded on an exchange, disclose the teker symbaol,
L
Turnher of Contracis \

Show the total number of confracts open on Dec, 21 of the repolgng » ahsolule (non-negative}
value,
Mool Armnuni

Show the total notional amount of the funes |1ﬁ i 31 of the reporting year as absolute
(non-negativey valoe., Guidance for detcrmining Iy incladed in the Schedule TAR General
Tnsometions and S54P Mo So—Derivatives.

—. Dreseription

Crive a complete and accurate desdipti erivative instrament, including a deseription of the
underlving securitics, curncncics, ratw rumoditics, derivative instruments or other financial

market instwments.

For derivatives with financ
mcluding whether 1 15 dus perné

s include information on the terms of the financing premim,
of at moaturity. and the next payment date.

Mo mot use miemal degdtiptions or identifiers unless provided a= supplemental informanon.

- Dezeription of It . Used for Income Generation. or Beplicated

Deeseriba t
Porttizlhie He

ihities hedged, meluding CUSIPs) when appropnate. For example. “Hond
LW AGLE Hedge,” "Fixed Anmuty Hedge,™ “lovestnent in Foreign Operations,” ot

If ke a specific bond, report the CUSIP and 2 complets and accurate descripuon of the bond; of
-, Ps. note that there are multiple CUSIPs and report the equity ticker or name of the
aarent, as applicablz.

g g guarsnlzed invesiment coniract or funding agresment, report us “GIC Dedge™ or “TA
For a [oreizn operafiions hedge, report as “Mel Investmen! m Forelen Operations.” Tor soouily
hedgring, desenibe whether hedgrine Oxed or vemeble snouiies,

If hedpmg o specilic morigogrs loon assel, report as “Morigoge Loan™ and provide the comesponding
Inan number reporied on Schedule B, Pacl 1, Column L

Dreseribe the wssels ppninst which derivaiives are wrillen m ineoms generuion runsisiions.

If v replicotion, report the BESAT Mumber and Description of the BSAT (Columns 1 oand 2 from
Schedule DB, Part . Seciion 1),
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Column &

Column 7

Column &

Coliemn 9

Column 10

Column 11

Column 12

Column 13

Schedule/Exhibat [dentifer

Identily the Schedule or Exhibit of the hedped temi(s), such as Schedule A; B Bag D Pan 1; D, Pact 2
Seciion 1; or Iy Port 2, Section 2, of oppropriate, Otherwise “HAA”

Lse clear shbreviations for schedules, such vs D 1 {Schedule Ty Pant 1 D 2-1 (Schedule D, Port 2,
Seciion 1), [ 2-2 {Schedule I, Parl 2, Section 2, el

Typels) of Kiskis)
Identily the wpelz) of nskiz] bemg hedged: “Inferest Bale,” “Credu,” “Dn S T D
“EquityTodes,” “Commodity™ or, if reporting other risks, provide a descriptio ihe within the

fielid or i a Toomnode listed i this Schedule.

IF focdnoted, please enter a reference code in this column [r_'._g.*u h then disclose the

description of the risk in Schedule DB focinotes for each referenc \ sehedule.
Drate of Maturity or Expication

Show the date of matucity or expiration of the dtr-lil @ apriale.

Exchange

Y

In the event there is more than one tvpe of risk, vse the most rele

Show the name and the Commodity Famrs
LET number has been assigned, tor the cxchaiis

mmiszion’s Legal Entity Identificr (LET), it an
I the eontract was transacicd.

Trade Thate L 3

Show the rade date of the or

onc line all identical derivative instraments with the same
ast trade date, but only it the instruments arc identical in their
of settlement, and strike price, rate or index ).

The reporting citity may =g
crchange or counterparty show
WCims (2.8, Tpe, maturigy, cxpirat

Transaction J-‘ricc

Zhow the vz futures contract was engmally purchased or sold.

If several post of the same futures confract are summarized, show the weighted average price.

Date Price

reporting date closing price. Beport price as publizhed by the exchange.

cport the net unsettled futures positon from the time lag (typieally one day with US. futures brokers)
etween the change m the cumulative vanaton margin (Columns 15 and 181 and the actual settlement
with the fitures brokers,

This represents the pending cash selilement of the fulures postion,
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Column 14

Column 15

Coliwmn 1A

Column 17

Column I8

Column 19

Book/Adjusted Corryime Vilue
Fepresents the stolement volue of the Duures postion, with ooy nonadmitied assels added back, and 1=
detenmuined based on hew the fifures conirest 15 beimg used. in accordance with 5545 No. 84

Dleriaives.

Mote that any cush deposus placed with the broker vre included mn the Broker Mame'Nel Cash Deposils
Tootoede only and not in the Beok/Adjusted Comrying Value,

Lighly Effeciive Hedges — Cumuvlative Vomobon Margim

On long contracts, show the oumber of confracts (Column 23 tmes the « ween The

11 vislue of one (1)

reporting date price (Column 12} and mansaction price {Column 11} times thi

*

peinl {Colurmn 227,

On short confracts, show the pumber of contracts (Column 2 tim h rence hetween the
1 x ek the futures valoe of

An exceplion 15 that this colurmn would ool be populared irhl g eTective fubures of forecasied

trapsaction price {Column 1) and the reporting date price (ol

cave (1] poant {Columm 22).

transaction or firm cormritmenis.

Highly Effective Hedges - Deferred Variation M:l@"
This represents the variation margin that_has Wxﬂ and therefore nol recognized as an

unrcalized or realized gain [loss) or as inwves .

Mot 1 the cntire amaount of the variati
as is repoited in Column 1 54y

5 deferned, the amount reported will be the same

Highly Effective Hedges - G ‘agation Margin Crain (Loss)y Used to Adjusc Basis of Hedged
Ttem
Thiz represents the variation m d in the current year to adjust the kasis of a hedaed item.

Cumulative WariationgBargin for Al Other Hedges

number of confracts (Column 2} times the difterence betwesn the
123 and transacton price {Column 11} tmes the futures value of one (1)

On long contraglh

reporing
point {Colu

O 1 conraced, show the number of contracts (Column 23 ames the difterence bebacen
the mwdtgaction price (Column 117 and the reporting date price (Column 12} times the futures value of
- “olumn 227

Wanation Margin Gain {Loss) Becognized in Current Y ear

represents the vanation margm recognized a= an unrcalized or realized gam (loss) or as
mvesiment incoms for the vear,

This column will be populated for highly effective futures hedgimg at far value and All Ocher futwres.

This column will oot be populated for highly effective lutures hedemg ol wmarized cost,
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Colummn 20

Column 21

Column 22

Polentiol Exposurs

Polentiol Exposurs 1= o stafistically denved messure of the potenial mcrenze in dervative mstrement
risk exposure, for derivalive msiruments that generully do not bove un inibal cosl pad or consideration
received, resuliog fom fwlere Ouctusbons o the wnderlyinge inerestz upon which denvative
inslruments are bused,

For futures, the Poteniol Exposure — {Inital Margin per contmust on the valuabon date, zet by the
exchunee on which coniract irpdes) x (the number of contmciz open on the valuation dale).

Hedpe Elfectivensss of Inception ond at Y esr-end

For hedge transactions show, as a pereentage expressed as (0K 0%, wh shows the hedge

effectiveness percentage al inception and “YY™ shows the hadge effecny

dare. ¥

For example, 100.43%% hedpe effectiveness al inceplion am g e effectiveness on
Drecember 3 of the current vear 15 reported as 1007 93"

Rovind tor the nearest whole percentage. Do not wse decimsals,

rige al reporiing

When bedge effectiveness cannct be caleulate | renee codde momber i this colurmm

For cxamplc: (el Reduces bon il ation by .2 wears.

L 4

al Fair Valuc Hedges: \
Howe mach of the o e of the hedged itemiz) was hedged by the change inovalue of

the derivative, both:

*#  Atche incepggn of the Svative transacoon; and

» AL reporidgbate,
B Cashllo

v dTig chunge in cush Oows or present value of cash Qows of the hedged emds) was
hedgred by change in cosh (ows or present value of cash Oows of the dervative, both;

Lthe meeption of the derivative transaction; amd

AL reporting date,

Chinz (1] Point

5 represcnts the monctary value of a onc (1) point move inoa fumwres position peblished by the
crchange. This monctary value of one {1} peint is utilized in the caleulaticn of the futures” variation
margim.
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| ** Uoplomns 23 throogh 2% will be clectronic only. **

Column 23

Fuir Wulwe Iherarchy Level and Methed Used fo Oblon Foar Yolue Code

Whenever possible, fair value should represent the price wt which the secunity could be sold, based on
marksl mformation. Fair value should only be determined analviically when the mocket-bazed value
cumnot be oblamed,

The Following 15 o listimg of valid for value level indicators o show the Gur voles higrrchy level.
1" far Lewvel | 6
I fer Level 2

*

A for Level 3 \\\

The following is a listing of the valid method indicators for dervagyes w the method used by the
reporting entity o deterrmine the Rate Used to Obiain Fair Walue.

“a™ for securities where the mte 15 detenmined by a pr
R far securties where the rate is determine:

= for securnes where the rate s deter wokier or custodian. The reporting entity
should obtain and maintain the pr
sourec. In addition, the heoker be approved D the reporting cntity as a
eounterparty for buving and 5 Eics o be an underariter of the security boing
valwed. L 3

AT for sccuritics wherg \ml'mincd by the reporting entity. The reparting cntity is
required o maints “the pricing mcthodolegy wsed.

Enter a combination of hicrarchigs wihod indicater. The fair value hicrarcle level indicator would

b listed first and the mgghed usedSS determine fair value indicator would be listed next. For example,

s 17 o report 1 I for the fair value hicrarehy level and stock cxchange for the method wsed to

determimne tair value

«O
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Column 24 Souree Lszed w Oblan Farr Value
For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

wwe fixprotocelorgispecifications'exchanges.shtml
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Methed Cosde 8™ lepve blank . 0
Column 25 Lewal Entity Tdentifier (LET) \
& assigmed by a designated

Prowide the 20-character Legal Entity Tdentifier (LET) for any com

Lowal Operating Unit, T oo LET oumbser bas been assignoed, Je

Y Columims 26 through 2% are for derivatives with financing premim‘g

Coluwmn 26 Tatal Unadiseownied Mremium Cost

Report the total, undiscounted (eontrctual ) SRR o wredenter indo the derivative.

Column 27 - Unpaid Undiscounted Premium Cost
&
Report the undiscounted {contragiua 3 ircfenter into the derivative unpaid e the reporting
CIEIEY.
Caolwimn 2R - Fair Value of Dicrivative, FxE act of Financing Promiams

Refleet the fair value
promiwms. For exam
o cxpected cash
the considegatio

Lthe derisdtive adjusted o exclude the impact of disecunted tuture sertled
if the fair value of the derivative reported in colurmn [0 has been reduced duc
cprosenting the reporting entity’s futare payment of financing promivims,
e premiun cash outflows shall be removed from the reportad fair value
in this column.

CAL Boquisiion, rivative may be reported with a net zero fair value in column 16 as the value of the

deri ¢ and thenet present value of fumre financing premiums owed fiom the acquisition of the
deriv. may offset. The fair value reported m column 30 shall reflect the far value of the derrvative
Wi t for the fuurs financmg prenuums, )

Colurmn 29 24 Valuation Increase/Decrease, Excluding Impact of Financing Premiwms

ct the unrealized pain or unrealized loss reported for the denvative adjusted to exclude the impact
from discounted future zetled premiums. For example, if the valuation increasevaluaton decrease
reporied i column 17 includes “losses™ w recopnize the nel present valve of the Gnencinge cost owed
by the reporimg entity, those “losses”™ shall be removed from the vnreslized  voluaiion
inerepse’decrense rellecied m this column,
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SCHEDULE DB — FART B - SECTTTON 2

FUTURES COMNTRACTS TERMIMATEL
DURING CURRENT YEAR

[hclude all futures eontracts which were terminated during current reporting vear, both those that were epen on December 31
of previews reporting vear, and those acquired and terminated during curren year.

Calurmn 1 - Ticker Svimbel

IF maded om an exchongee, disclose the weker symbol,
Colwmn 2 MWurnher of Contrcis

The number of futurcs contracts terminated during the curent vear a%ﬂmliﬂtﬂ.ﬂli"‘:] valuz.
Colwmn 2 - Motronal Armount \
Shew the ool notonal smount of the lutures posiiion eeomimi u currenl yeur a5 absolute

(mon-negalive) vilue, Guidance [or defermining notional s amelu in the Schedole DB Generul
Instructions smd 540 Mo, 86— Derivasives,

Coolwrmn 4 Dreseriplion

&

Crive a complete and accurate deseription of the iveSgsnument, including a deseription of the

underving securitics, eurrencics, rates, indiw:- . derivative instruments or other financial
Iyde

market instwments.

For derivatives with financing premuiwr rmatien on the terms of the financing premivm.
including whether it is due periodiaglly tv. and the next payment date.

D mot wse mitermal descrpliop s unless provided s supplemental information,

Column 5 Incomne Generation, or Replicatad

ecific morigage loan assel, report as “Mortgage Toan™ and provide the comespaniling
cer reporied on Schedule B, Tart 1, Column 1L

> the assets against which derivativies are written in ineoime gencration transactions.

It a replication. report the BEEAT Mumber and Description of the BSAT (Columns 1 and 2 from
Zchedule DB, Part C, Section 1),

Column & Schedule’Exhibat [dentifer

Tdentify the Schedule or Exhibil of the hedged iterniz), such as Schedule A; By BA; T, Pane 15 T,
Part 2, Bection | or TV, Tart 2, Section 2, i§ appropriate. Otherwise “hoia"™

sz clear abbreviations tor schedules, such as Th 1 {Schedule T, Parc 1) I 2-1 (Schedule T, Par Z,
Hpction 13, T 2-2 {Bchedule 1Y, Part 2, Scetion 2, cte.
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Column 7

Column &

Coliemn 9

Coliwmn 10

Column 11

Column 12

Column 13

Column 14

Column 13

Typels) of Kiskis)

Identily dhe wpelz) of nskiz]l bemg hedged: “Inferest Bole,” “Credi,” “Durabion,” “Cuerrenoy,”
“Equity/Index,” “Commodity™ or. if reporting other nsks, provide o deseription of the sk wiathin the
Lield or an o footnote hizied in this Scheduole,

If [oeinoted, please enter o relerence code in thes column (e, a0 b, o el then disclose the
descrpiion of the nsk m Schedule DB focinotes for each relerence code used o the schedule.

In the event there 1= more than one fvpe of sk, vse the most relevant nsk.
Drate of Maturity or Expication

Show the date of maturity or expiration of the denvative, az approprizie.

\Iil}' Tdentifier (LET), il an

as Irnsacied,

Exchange

Shoow the name and the Commodity Futures Trading Commissico
LET number has heen assigned, for the exchange on which the conin

Trwde Thatde

&

Shoow the rade date of the original transaction,

all i« iwcal derdvative mstroments with the same
ut anly it the instruments arc identical in their
strike price, rate o index).

The reporting entily may summarize on oge Ji
crchange or counterparty showing the last
Wims (2.8, Tpe, maturicy, cxpiration or seil a

Transaction Price L 3

Show the original transactio at which the furures were purchased or sold).

If several positions of the 22 niract are summarized, show the weighted average price.

Terminaticon Date

vative position was terminated.

surmmanze on one lne all dentical imstruments with the same exchange or
itest termination date.

xerciss, Expiration, Maturity or Sale

te the cause of termination.

Curpulative Vanation Margin at Termuination

On lone conirects, show the oumber of confracts (Column 2y umes the difference betwesn the
fermuination price (Column 12} snd mnsscion prce (Column 1 mes the Tutuees value of one (1)
poinl {Column 200,

On oshorl confrocts, show the number of confracts (Column 21 imes the dilference betwesn the

fransaction price (Column 110 and the werminption poce (Column 137 dmes the lutuees value of one (1)
poinl {Column 200,
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Column L6

Column 17

Column 18

Coliemn 19

Change i Vonobion Margin Guain {Loss) Becognized in Current Y eur

This represenis the vonalion mergin recognized a5 realized puins (losses), or a3 invesimenl incoms in
ihe current year,

Change i Vonebion Margin G {Less] Used o Adjust Bazis of Tedped Demom Cerenl Yeor

This represents the smount of gamns (losses) used w oadjust the busis of 2 hedged 1lem o the current
VEUT,

Change i Venebion Maorgin Deferred
This represents the variation margin that has been deferred and, tharel h coprized as an

&
Hedge Effectiveness al Inception and at Terrmination \
For hedge fransactions, show as a pereentage expressed as (0K N SN shows the hedge
effectiveness percentage al inceplion and “¥Y" shows the elle
termriiralion.

For example, 100.43%% hedpe effectivencss a 1 94.90% hedpe effectivencess on
Drecember 3 of the current year 15 reportad as | &

unrealized or realized gain (Joss) or as investment income,

cliversss [u-_'n_'u'nlﬂ.gt al

vl o the nearest whole percentage. Tho

When hedge effectivencss cannot be cal
(g, DOOT, 0002, cte.) then disclose th [ ceongimie impact of the hedae at the end of the
reporting pericd in Schedule DE fajnorfd 1 rcference code number used in the schedale.

A reforenoe eode number ma d nfginle times in this column to indicate the zame explanation.

For cxample: (M1 prorcfolio duration by .2 wears.
al Fair Valuc Hedg,

How much of th nge m value of the hedged itemiz] was hedged by the change in value of

the derva 1
- n of the dertvalive irunsuction; and
= AL lerilmalion,

L Flovor [ledzes:

v much of the chunge in cush Oows or present value of cash Qows of the hedged temds) was
wed by the change in cosh (ows or present value of cash Oows of the dervative, both;

& Al the meeption of the derivative transaction; amd

& AT Termanation.
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Column 20 Witlue of Ome (171 Poimt

This represenis the monetary valve of 2 one (1) point move 10a lutures position peblished by the
exchumee,

This monetary value of one {1} point 15 wilized in the calculaton of the Dotures” varnuion margin,

** Column 21 throogh 235 will be elecironic only, =

Column 21 - Lesgral Endaty Ideniifier (LEL)

Prowide the 20-character Legal Entity Tdentifier (LET) for any counterpary by o designated

Lowal Operating Unit. Tf oo LET number bas been assigned, Jeave hlank.

*

M Columims 22 through 25 are for decivatives with financing premioms=* \\

Colwmn 22 Tatal Unadiseownied Mremium Cost
Report the total, undiscounted (eontractualy cost s aggqui e derivative.

Colwmn 23 — Unpaid Undiscounted Premium Cost *

Report the undiscounted {conoractual)y cost
CIEIEY.

a wientagnmm the derivative unpaid e the reporting

Column 24 — Fair Value of Derivative, Excluding Tmp

*
Refleet the fair value of the deriva adj o exclude the impact of disecunted tuture sertled
promiwms. For example, if thyghs he derivative reported in column 10 has been reduced duc
o cxpected cash outtloas the reporting entity’s futare payment of financing promivims,

the congideration of those TEE n cash outtlows shall be removed from the reported fair value
of the denvative captured in s

2 Premiums

CAD goquisiion, o derigdive may be reported with a net zero fair value in column 16 as the value of the
derivaive and the t value of fuwre financing premiums owed fiom the acquisition of the
derivaive may of value reported m column 30 shall reflect the farr value of the derrvative
withour 1 fure financing prenuums,

Column 25 — Unrealized Valthgon Increase/Decrease, Excluding Impact of Financing Premiwms

Refl ¢ unrealized pain or unrealized loss reported for the denvative adjusted to exclude the impact

i future zetled premiums. For example, if the valuation increasesvaluacon decrease
1 oolumn 17 includes “losses™ to recognize the net present value of the tinancing cost owed
porimg  entily,  those “losses” shall be removed from the vnreslized  voluaiion
decrenss reflecied mn this column,
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SCHEDULE DB — PART 1Y —SECTION 1

COUNMTERPARTY EXPOSURE FOR DERIVATIVE INSTHUMENMTS (FEM
DECEMBER 31 OF CURHENT YEAR

Counterparly Exposure (o uny one counterpurty s the exposure (o credil risk associnted wath the vse of dervalve mstrvmenls
with thai counterparty, This section displuys the Book/Adjusted Carrving Value exposure and Far Value exposurs 1o ench
counterpurty, nel of colluteral. Also displuyed 1= the olal polentol exposure for esch counterperty [or Schedule D3, Pars A
and I,

[itures (Line
2 and then

Do the Orst lime, show the peeregate sum [or exchanges mded decvatives, alse known as hzled denva
0199500999, (Exchange-Tradad Derivatves ane executed over @ centralized trading venue known a:
Booked with a central countarparty Knoveen as a claanng hoase.)

Ointhe next six lines, show separataly i aroups of OTC (over-the-counter) derivative L'\-::-l"'[Er[r: @ ATC Designation.
{Lines 0295999959 through 07999509957

Then show the aggregate sum Toe centrally clearad derivatives, (Line QEQQGS000% Thi:

toy show centrally cleared

derivatives that are not considerad exchange-traded,

The final line will shoaw atotal of sl derivatives listed i the lines above, (Line
Within cach group, lisc the counterpartics or central elearinghouses in al .

For cach counterparty with a master agrecment, show on a sceobd Ii{&iﬂc, tofals for derivative insowments not
covered by the master agreement

Use additional lincs, as needed, it mubtiple master agreements \ﬂcrnalr}r cxist that do not provide tor netting of

offselting amounts by the reporting cntity against theouniiy pon termination in the event that the counterparty
defaults.

Shewr subiotals for cach group.

If a reperiing entty has ane detatl lines reported for 5
of the corresponding group with the specifigd subtots
pro-printed total.

folloraring required groups, 1t shall report the subtotal amount
ne number appearing o the same manner and location as the

Aggrerate Sum of Exchange-Tr S T S A S T T S S ST S T i s e LA L R I
Orver-The-Counter

Total MATC 1 Desigrua < 09550095
Total MALC 2 Desi PP 1 L Lk L)
Taotal NAIC i PO I o 1 L 1
Tatal o (PRI
Tatal M o (RN
Taotal WATC c TOQGS0005

Agrerale Sum of Ceniral Clearinghouszes {Exeluding Exchinpe-Trsdesd e e o GEHHSGG00GS

Total [Surn of (7 YUSFEMIUGS, Q2SI (G900 (UUCpauuc (SUSERUIGED (6L
PSP mrrr] (RERREERY, . s i e et g s e S A A T T A e S e s A N
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Colemn |

Column 2

Coliemn 3

Column 4

Deseription of Exchenge, Counterporty or Centml Cleasrimphouss

The first line for the Agpregate Sum of Exchange- Trsded Denvatives,

On subssquent lines, show the name and the Commeodity Fumures Trading Comimission’s Legal Entity
Identitier {LEL), if an LEI number has been assigned, for the counterparty or central cleannghouse.

Include the mame and the LET of the central cleannghouse and the derivatives clearing mambsar, where

appropriate,

Master Agreement (Y or M)

The lines for the Aggregate Sum of Exchange-Traded Derivatives (Line (11
Aperegate Sum of Central Cleannghouses (Line J8999999%9) should be lafi

For OTC eounterpartics, indicate *%™ if? ¥

1.

kd

Credit Bupport Annex (Y or M)

The lincs for the Aggregst
Agoregatc Bum of Cenral

For OTC counterpariies, odicu e

The reporiing entity bes o wolen Intemational Swaps ;
master sgreement wilth the counterpariy that provides for
the reporiing eniily agamst the counterparly vpon lerminad
delouliz, or il such netiing provisions of sn 1SDA ma
reference i tmansaction conflimoations or are o

N’{“E Association (IS0
g oflseing wmounls by

il that the counlerparty
ol are ellher meorporated by
iwractual  provisions o which

derivative instrurment confimmations with the subject, or if the reporting entity

Tas a written non-I5TA master agreement gpih party that provides for the petting of
offsetting amounts or the right of offser by entity against the counterparty upon

Termination in the event that the counterpa and

The donuciliary jurisdicton of such - 15 either within the United States or if not
within the United States, 15 wi {nen-United  States) junsdiction hsted o the
Furpores and Frocedures M&mm i CInvesimens Anafyisis Ofice as eligible for nettng,

Xch-Tl*ad-:d Derivacives (Line G19099900%) and for the

g {Linc (EQ9EA00%N should be lett blank.

The rcporting ¢ has an additional annex o the International Swaps and Derivatives
Azzociation (5§ or agrcement called a Credit Support Annex (CSAL The CRA agrecment
provides functionality of collatcral postings against nct countcrparty
a threshold ameunt. This limits the net exposure the reporting cntity has o a

e ol Acceptuble Colluleral
a “the aggregate reporting of Exchange-Traded Derivatives (Ling (7 Q950050
ounterpariies, show the For Yolue of seceplable collueral pledeed by the counterparty,

ceniral clearinghowses, this armount would be the pet positive variation meerein received by the
riing entfity,

“Acceptable collateral™ means cash, cash squivalents, secuntizs 1ssued or guaranteed by the Unitad
Ztates or Canadian governments or their govemnment-sponsorad enterprises, letters of credit, publicly
iraded obligations designated 1 by the 3VO, government money marker mutual funds, and such other
items gz may be defined as acceptable collateral in the Furposes and Procedures Manua! of the NAIC
Ievestmens Analvsis Office. For purposes of this definifion, the temm “leter of credil™ means o clewn,
wrrevocible ond uncondibional letier of credut 1zsved or confirmed by, and pavable and presentable vl o
Limpnsial mstiwion on the list of Gnaneiel mstieions meeting the stindurds (or 1ssuing such leter of
credit published pumsuant w the Purpores and Procedures Mawua! of the MAIC Sevestment Awalvsis
Office, The leiter of credut must have an expiration dute beyond the lerm of the subject tenseeiion,
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For Columns 5 and &, Book/Adjuzled Corying Values thul are debit bulances on the balonee sheel are positive numbers;
those that are credil balinses are negalive numbers,

Column 5

Coliemn 6

Column 7

For Columns ® and Y, mo
weould be credit balance

Column &

Column 9

Contrusis with Book/Adjusied Carrving Yalue = 0 (Le.. debit bulance on balunse shest)

On the Orsl line, show the segregate sum for exchange iroded denvatives that have a posilive
Book/Adjusted Corryime Vilee,

For futures, this squals the sum of the postiive cumuolaiive vemeion marezm for highly effective Dolures
(Part B, Secton 1, Column 15), plus the sum of the ending bolance of ull cash deposits with brokers
(Part B, Seciion 1, Broker MameMet Cash Deposiiz Fooinels — Ending Cush Bal

On subsequent lines, show the sum of the Book/ Adjusted Carrving Values of Tive nstriments

with the counterparty or central clearinghouse that bave a positive statame

&
Comtracts with Book/Adjusted Carrving Value < 0 (e, cradit balageed : el
On the first line, show the sum of the statement values inopw R of all exchange traded

derivatives that bave a negative Book/Adjusted Carying Value,

For futures, this equals the sum of the negative cum

Mart B, Section 1, Column 150,
¢ .

On subsequent lines, show the sum of the Bookg

argin Tor highly effective fulures

rving Values in parentheses {3 oof all
derivative  instruments  with  the  counterpartdgfor oo I elearnghaouse  that have a negatve

Book/Adjusted Canying Value.

Exposure Met of Collateral [Book/Adjus
&

For the aggregate reporting of Exc -
Corlamn 5.

For OTC countorpaitics, |
Carrving Yalues of all derivar
Carmying Yalue, less angAcceptal

‘alue)

Derivatives (Line Q199090 show amownt in

aments with the counterparty that has a positive Book' Adjustad
‘ellateral (Column 5 - Column 41

For OTC counterparfic 14 master agreement in place and central clearinghouses, shoe the net sum
of the Book/Ad sartging Yalues of all derivatve instruments, less any acceptable collateral
(Column e “olumn 4).

Thiz amount s not b less than zero.

valuzs that would be debir balances on the balance sheot are positive numbers; those that

the sum of the market valves of all dertvotive mstrumenis that have a positive mackst valee,
Contrsls with Fair Yalue < 0 (Le., credif bulance on the balunce sheet)

Show the sum of the merket volves in porentheses () of all dervative instiruments that have o negative
marksd value,
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Column L1

Column ||

Column |2

Exposure Mel of Colluteral (Fuir Vialue)

For the aggregale reporiing of Exchange-Traded Dertvatives (Line 01999999597, shaw amounts in
Column &,

For OTC counferparties, of no master spreement 15 0 place, show the sum of the murket values of ull
derivalive mstrumenis with the counterpuriy thit has o positive morket value, less any aceeplable
colluteral (Column & — Column 4),

For OTC counlerpartizs with a master agresment in ploce, exchange-iraded denvptives and central
clearinghouses show the net sum of the market values of oll denvative instrument any aceepluble
collateral (Columm & + Column 9 Colwmn 470

This armowmt should nor be Tess than zaro,

*

Podential Exposure \
Show the potential exposure for Parts A amd B for Excha M erivalives in agpregale

(Line 0199999999 and for each OTC counterparty and central cleax

OHT Balance Sheet Exposure
For Exchange-Traded Derivatives {Line D]MDG@\@mn 11.

For contral clearinghouses: \
Show [Calumn 3 + Colamn & — EH]MN 1] = Column 7 bt not less than 7o,

For OTC eounterpaitics: . 4

HILINE,

It Colamn 2 = yes) & \E-:-Iumn i — Column 4 + Colamn 17 = Column 7 bur not
I than mera.

If Calumn 2 = ne; show O

Optional:  If therg®s no master netting agreement, compantzs may stll encounter double-countng
I 452 cre 4 prenuun 15 received for an off-balance shest dervative ransaction,
5 1 federest rate swap. In such cases, report "no”™ in Column 2 and calculate oft-

cf exposurs on 4 contract-by-contract basis using the first formula.

* Colomn 13 will be electronic i

Column 13

nitfier (LEL)

@ 2ik-character Legal Entity [denofier (LEL for any counterparty as assigned by a designated
s peranng Unit. [f ne LED number has been assigned, leave blank.
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SUHEDULE DB — PART I —SECTION 2

COLLATERAL FOR DERIVATIVE INSTRUMENTS (OPEN
DECEMBER 31 OF CURHENT YEAR

Under derivaiive sontrusis, sollateral mpy be pledied o exchanges, counterparties, clesnng brokers or central «lesrmghowses
by the reporting entity ws well us pledeesd by the exchunges, counterpurties, clearng brokers or cenirl cleaninehowses o the
reporiing enfity. This section duspluys the colliteral pledped by the reporting entily o the [eel whle and the colloleral pledged
fex the reporting entity in the seconsd lable,

Euch exchunge, counterpurty, dervatives cleunng member or central clearnghousze may be lsted mors e in each of
the tahles, For example, i7 mitial and variaton margin are postad at the same exchange; 17 more than vp AUy i%

aledhired to the sarme counterparty 17 more thian one corporate bBond 15 pledssed by a central clearing
pledg [Pty P pl=tig 3 B

*

\ 0199999999

v DEHESRU00G

Toral Collateral Pledgead by Reporting Bulily o

Totul Colluteral Pledged o Beporimng Coliiy. o s

Column 1 Exchange, Counterparty or Central Clesnnghousedy

Shoow the name and the Commodity Futures Tru

Ni. ion’'s Legal Entity Tdentifier (LET), if an
Boand of Trade, contract rmarket, countarparty,

LET number has been assigned, for the -han
derivatives clearing member or central clear T tis holding collateral pledaed by the reporting
entity or that bas pledged collateral o the irtin iy,

Colwmn 2 Type of Asset PMledged *
Dreseribe the ivpe of ass \rziw:l as eollateral. For example, “Cash,” “Treasars,”
“Clorporate,” “Mumnicipral, "S5 and Structurad,” “Mortgage™ and “Chber”

Colwmn 3 - CUSIP [dentification

Enter the CUSIPYPPNARENS number of the asset pledged or received as collateral, when appropriate. TF
na CLUSIRPPMAC cxists, the ficld should be zero-filled.

Colwimn 4 —. Dreseriptic

Crive a complet d accurate deseription of the assct pledged or received as collateral, including
then appropriate.

Colwmn 5 -
fair value of the assct. Refor to A540 Mo, TO08—Fair Padies for further discussion.
Colwmn 6 = faluc

Enter the par valuz of the asset adjusted for repayment of principal.

S0 = 2R Ranmial Assaciabon of Lnstianas Cairmnssisie = .'_1';'9 It wesdinients A



Column 7

Colwmnmn 8

Book/Adjusted Corryime Vilue

Feport the smorized value or the lower of omorizzed value or Gar value, depending on the desizmation
of the wssel (and wdjusted [or aoy olher-thon-lemporory mmpoirment), a5 of the end of the current

reporiing veur,

Imeclude; The orgmel cost of scquiring the asset, including brokeraze wnd other related

foes,

Amorizzniion of premivm or acerusl of discount, but not insluding any mnterest
puitd thereon,

Ammortization of deferved origination amd commitmeant

Taeduet: A direet write-down for a decline in helFair a Bl that s
other-than-lemporary.

Exelude: All pdher costs, including internal costs calggosl: il o oan affiliated reporting

entity related o origination, purchase or o inent o purchase bonds, are
charged w0 expense when incurred, O

attributed o the recovery of cost,
Avccred mnerest,

Buok/Adjusted Carying Value does not a
has not been a detaals (i.c, Off-Balance 3h

Mamrity Mate

&
Finter the mataricy date of the assct, \w iate.
Column 2 Type of Margin (1, ¥ or TV
Enter “I" for initial margin that have been pledged or reccived by the reporting antity as
initial margin.
Emnber “%* for vari argin for assets that have been pledged or received by the reporting entity
a5 vanahon mar
Emter “1% ial and varistion margin for assets that have been pledeed or recerved by
the reporting clolgy oz mitial and vanation margin.
¥ Colomn 1D will he el ic only., **

Column L0

ity Ideniifier (LEL)

ide the ZU-character Legal Enticy Idenofier (LEL} for counterparty as assigned by a designated
cal Operatmg Unit. [f ne LEL number has been assigned, leave blank.
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SCHEDULE DL - PART 1

SECURITIES LEMDING COLLATERAL ASSETS
Eeinvesied Collaieral Assets Owned December 31 Current Yeur
(Securiies lending colluleral azzets reported moazrregate on Line 10 of the assel page
und mob insluded on Schedules AL B, Ba, D, DO end £

This schedule should include o detnled Lizing of remnvested colluteral azzets thal were owned as of the end of the current
reporbing veur. For Schedule DL, reinvested collatersl wssets are collatersl currently held a: pont of a secunties lending
progerum adnunisiered by the reporiing entily or s sent (ullilhsed or unalhhoted) that can be resold or repledied, This 15 the
currently held eollateral, mesnmg oriemol sollateral 1 101z =0ll mothe orgimal form recetved or | pnvesied wssel
resulting from the disposal andor reinvestment of the cnginal collateral. See 5545 No, JO3R- T
Finpaciod Asseiy ond Exfinguishments of Diabilives Tor sccounting gpundance.

Include reinvested collaterl assats Troan secorities Tending progrooms where the E:-nlgrﬂn'ﬁ'.ﬂ T 1 by the reporting

entity’s unaffiliated agent (e, collateral is received by the reporting ennty™s unalfhate " Al can be resaold or

repledped). These securities will be reported in aggrasate on the Assets page, Line [0
For reinvested collateral assets from secunies lending progroms where the program is w istered by the reporting entity's
affiliated agent (e, collateral s receivad by the reporting entity™s affiliatad age
e

be resold or repledged), the

securities may be reportad on Schedule DT, Tart |l reported inoagarey

Schedule T, Tact 2 0 reportad in other ivestmant schedules (ag., ﬂchq_wl .

Reinvested collatoral assets reported on Schedule DL, Part | arc cxcl b
A B, BA, Ty, A and F).
al

Bonds, preforred siocks and commaon stocks are to be growped sepal

page, Line 10 or reported on

T, T andd B, Bt ot bl

rinvestment schodules (e.g., Schedules

ing a subiotal for cach caicgory.

Sccuritics borrowing and securitics lending transactionsdghall 1 gioss when reperted in the Schedule TR T8 these
tranzactions are perimitted to be reported net in accordailge wi BAFP Moo Sd—{MRaning and Neiting af Azsels ond
Lrafifiies, the investment scheduale shall continue il ot all tranzactions (grass), with the net amount from the
valid right to offscr reflocied in the financial sta s 0% 3 of the stanutory financial statements). Disclosues tfor

itcing repored net when a valid righe o offact n the gross amount, the amoant oftzct, and the net amownt
reported in the financial staterncnts are required per A Od— et and Neing of Azsets and Laofailinies,

Baond Mutoal Funds — as Identified by t Y} and Exchange Traded Funds — as Identified by the 5% (), which are
deseribed in the Investment Scheduoles Cen Instructions, are to be included m 5O ldentitied Funds.

If an insurer has any detail lin @ any of the following required categories or subcategories, it shall report
the subtatal amount of the corr niga eroty o subcategory, with the specified subtotal line nomber appearing
in the same manner and location a re-printed total or grand total line and nomber:

MNONTE: Sec the Inv t Schedules CGeneral Instructions for the following:

nitions for honds and stecks.

mn list of codes and definitions for sceurities not under the exclusive control of the
i entity.
chart for determining the MALC designation tfor structured securities.

List of stock exchange names and abbreviations.
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Calepory

Bomds (Schedule v, Pact 1 vepel:
L5, Govemments
[ssuer Crbligations. ..

Fesidential ‘v]-::-r:pagm—ﬂa...kcd Securitics ..

Cominercial Morteare-Backed SecUles. .- oimmirmnsirmismresmre s ——:
Uithier Losan-Facke] and Siriciiren] SEolTTIIES o e ees e aeeet s aees s aeams aeseeeme ses e s 2eenam eeee ses smnen

Sublobinls — UL, GO BTIIETIEIILS L0 s sisis s s s s s st s st 01 10000 0 a0 01 s s st s

All Ciher Governmenis
[ssuer Orbligations ... SRS A S R
Fesidental "-'Im't:_arzn:;-l:'ﬁm:b;v:d Socuritics ..
Cormimercial Mortgage-Backod Securiticf. e
Uither Loan-Backed and Straciured SECUmieS o e aceeeran e eens
T ] E 1 N O L T L L Lo L DR

L=, Stules, Terntories anad Possessions (Dicect and Gearanleed)
Lssuer Gbligalions, ... ST
Fesidental "-i-:nrt:_alzn-l:'ﬁm:b;v:d Socuritics ..
Cormmercial Mortgage-Backed Sccuritics. ...
Other Loan-Backed and Sowetured Scearitics -0
Subiatals - TLS, States, Territories and Possassy

115, Palingal Subdivisions of Sratas, TETFi[IIIiEH‘H] s (Dhrect amd Chearanteed)

Lssuer Cbligations ... -

Fesidentzul "i‘iUTlEI.\Lb—[‘FI.I.".-k:d Hup

Cormmercial Mortgare-Backed

Orther Loan-Backed and Souwemse

Statcs, Territorics and Posscesions

nt Crhligations and all Mon-Guoarntead

of Govermments and Their Politicul Subdivisions

- Bpecial Revenve and Special Assessment Obligations and

d Miscellancous [ Unaffiliated)
[ssuer Orbligations....

Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..

Cormmerial Mortgage-Backod Seoiriiicm. .o e e e e me s s mee e e s e meen e e
Uither Lisan-Facke] and SirmaiimEo] SECUTTIIES oo s eeee e etae sm s ees st an sms st eesme ses e s 2 es ae senen s senn

Subtatals — Industeial and biscellaneaus (Tnalfiliatad

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = jﬁl

ancl Cluaraniesd] e

NN

B T T s T e RS

BT T T s Bt

all Won-Ciuaranieed Ohligations of Agencies amd Authorifies of Governments

pnd Their Politieal SubulvISioms o i i i s s s s s s s

Line Number

oo T ERRLIE
oo 1250005
(359995
(459995
o DSRG0S

.. et
. TRty
- TSR
- 99000945
- 1059995

bl
. 1240t
- 1 EgR0gG
- 1SRG
| 790095

[ Beanag
195509
... 2RI
- 2 TER0G

e 20E09G

. 25U
2L
27T
2HGUOG

Bl

- 325t
.- 300G
449005
FA9099%
RG9S
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Stocks:

Hybrid Securtics
[ssuer COrbligations. ...

Fesidential "-i-::-r:gagm-ﬂa...kcd Securitics ..

Comninercial Morteare-Backed SecUes, - oimmmirimnsirmimsmresmre s ——:
Uithier Losan-Facke] anad SirmaiirEr] S UTTIIER oo e oo s ecs et et et e s s aeems et eesme ses e s 2 e s ae enee ses smnen
Subtotols — Hbrid S mitie 5 s ssswassuss s ssussimissas s snsas s suss o osssss iamassH5a sy s ssss s S wEEas

Parent, Subsidianes and Atfiliates
[ssuer Orbligations. ...

Fesidential ‘ﬂ-::-r:gagn—ﬂa...kcd Securitics ..

Cormmereial Mortgage-Backod Secmritie. e e e
Cithier Losan-Backed and Sienciired SECUTTIES e e e reaeeeenas s
Subiatals — Parent, Subsidiaries mrd A TIalEs e e e

=V [dentfed Funds

Exchange Traded Funds — as Identified b the SO
Bond Mutal Funds — as [dentfied b the SO 0
Subtotals — SV Tdentificd Fanda ..

Bank Loans

Fank Taoams  Tsmiiemd oo et v ver e eeenaes eee e
Baok Louns — Acquiresd., e e o
Sublotils — Bank Lomms.. e e s

Tiotal Bonds
Subtotals — Issuer Obligations..............
Subtatals — Residential Maorgage
Subtatals — Comimencial Mortg
Subiaals — Oiher Toan-Racked ans
Sublotals — 5% IdentfGed
Sublotals — Bank Loans.,.
Subtotals — Todal Bo

Preterred Stocks:
arul bl iseell

Trusin
Tharent, 5
Totul

T ] T ITIEIET REMR i s o ees e oo s s e s s es s s es s s es s s es s st a8 2 £ s 2 et g s et g et gms et gmnan es

Tiota] TrelErman] Amm] £ mmirmiIrn S S o soseeossoees ot etasaos verasems seras o vesasams osas o sesms sms se s ams se s smt 2e8es amt ae s amt e s amts

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = jﬁ:-!_

T T ] £ e

BT T
JATTEs ] A TTILEATES (oot ie ooy s s s sers s smr o s rmr s s s ss rrgms 1ot ren e s pen s 1o s

bliscellaneous (URETRIBtEAY .o i
idtanies. Bt SETTRIER cocr e oo e e 21 0 e T8 S G AT AT ST R

L F= I N

A2
. ASER00G
4490095
45590995
CAFFR9G

AL
AFEREID0G
T Rl
e ARSRR9G
e DASEO9G

.. JHGLL
. SUHMLILIH
11 L

- 1590095
e
o BEER00G

.. GdaraLic
- D0
AN
ATRe9aG
. BESRO0G
v BFER00G
.. THEFILIL

71009
TG00
IR0

T
TAUELICG
TR0
TISN09G
TREROG
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Feal Estare (Schedule A tepel .. o LI
Mortgage Losns on Beal Estate {bch-:u:lulc B w'p-:] oo BRI
Cither Invested Assces {Bchedule BA npc]- RELE0G
Short=Term Invested Assets (Schedulse DA, PATD L BVP). e cinmisins s s s ssis sy s S0P A A
CRski: (S chiedtiles B PRt 1 B0 o ireim am e ps i s oo s muas eoaieon 16 s S S o 1S S s A o S i S p i ey s e P T o
Crsh Equovalenids (Schedule B, Part 2 rDeh: e o s e s s s s s s s ssasss s s s s s s 3 1 P A N
TERBLA - e s e s ot R et T T TR S P 0 S T S i T S ST ST A SR TS <o HERLILI
Caolumn 1 - CUSIP ldentification
CUSIP numbers for all purchased publicly issued securitics sge ad om the broker’s
confimation or the certificate. For private placement securitic . created a spocial
number called a PPM to e assigned by the Standard & Poor’s O u. For forcign securitics,
use o CINE fhat 1= wssigned by the Stndord & Poor’s CUSIP Burgau: i comorsipsinder, b,
For Limes 0199999 fhrough 7799999, 11 no valid CUSIP, CHEES or number exisls, then reporl o
valud ISIN {Column 117 seeurtly number, The CUSIP Leldab rar-Lilled
The CUSIP reported Tor this column should be d anner consislkenl with the mstreciions
of other schedules [or the lines shown belows
Lines 01999099 (hrowph 7099099 0 s Schedule Dy Part 1, Column §
Lines 71YH00 throwgh T3gsng veroe Bchedule 1 Part 2, Section 1. Column 1
Lines 74U through ?"‘J".?'J# oo Bchedule D, Part 2, Section 2, Column 1
Linc EROGEAD e mchedule BA, Part 1, Column |
Lime Q0090 —Echedule B, Part 2, Calumn |
The CUSTF number should 1 tor the following lincs:
Real Estate [5ch A typed SN 1 I L L
Mortgage Loans cal Estate l“'-.in:hcdu]n: E tHn:] S R e O T
Short-Term 1% (Schedule Tha, Tart | |_'|I'J_'IE:|...... 290009
| T80 i v o s v o s iy P TR AT TP s s TP PR
o H2GROOG
Colemn 2 D

col Sectieiiies.

»enter complele name of the fund,

e and aecurate deseription of all bonds and prefered and common stocks as listed in the

ond Mutual Funds — as Tdentified by the SV0 amd Exchange Tradad Fonds - as Tdentified by the

For Centificate of Deposit Account Registry Service (CTDARs) or other similar services that have a

maturity of greater than one year, individually List the varous banking imstitutions that are Timancially

responsihle for bonoring cedilicates of deposit.

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne =
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Column 2

| Column 4

e

Enter =#7 in fhas colvmn for all 80O Ideniled Funds designated Dor svstemulic vilue
Enter “g” in this column for all Principal STRIP Bonds or other zero coupon bonds.
Enter “5™ in this column for Certificates of Deposit under the FINC limic

Enter “&™ in this column fur TBA (To Be Announced) securities.

Enter " i this column or all wssels thal are bifurcoled between the msululed separate aceount fling
and the non-insulaled separate aecount [ling,

IF azsets are nob under the exclusive control of the company as shown in the
they are o be dentifed by placiog one of the codes (identified in the Tnves
Tnstroctionsy in this colummn.

&

IF the security iz an V0 Tdentified Fund designated for systemgie. v Sige ipal BTRIT boaad or

edher zemy coupon bond, certificates of deposit under the FINC | W A To Be Announced)
Lol

palories,
edules General

securily and s not under the exclusive control of the company, 1

o R or S&" should appear
first, immediately followed by the appropriate code (identifie pvestment Schedules General

Tistructions).

Separate Acconnt Filing Omnly:

11 the asset 15 a fwreated asser hetween the i
soparate aceount filing, the = should
T, SR or NET with the " precedin
the asset being reported, immediate

M ate aceount Niling and the non-insulsted
irat may b used simultancooasly warith the =*,
haracters (47, “ELY, U587 or V&7 depending on
¥ the appropriatc code (identified in the

WAIC Designation and AdiministrativEagam arket Indicator

The MAIC Designation 3
b determined in a manne
Izl

ive BymbelMarket Indicator reported tor this column shoald
with the instructions of other scheduales for the lines shown

Lines {1t ¢
Lincs 7194500

v Bchedule 3, Part 1, Column 6

.- Achedule T, Part 2, Scetion |, Column 20
- Achodule T, Part 2, Scetion Z, Coluamn 17
. Bchedule BA, Pan |, Cobarmn 7

J ow chart in the Tnvestmend Scliedales Genernpl Tnstropctions Tor fnstraction om liow
ime the MATC designation for structured securities,

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = jﬂs Iepwsstintenna A0S



Column 5

Column 6

Column 7

Fuar %uliee

The value reported for this column shewld be detenmined o manner consizslent wiath the Gur value
column insiruchions of other schedules for the lines shown below:

Lines 0199999 throwgph 7099999 e Schedule 1 Port 1, Column 9

Lines 71U through 7399904 ... Schedule [, Part 2, Section 1. Column 10
Lines 74U through 7799904 . ......... Schedule [, Part 2, Section 2, Column 3
Lime BODEERD e e AChodle AL Part 1, Colamn 10

Ling B799RM e B Y OF The underlying collarcral
Line BROEEAD e e AChiodile BA, Part 1, Calumn |

For those lines where the same tvpe of investment iz reported on o
value eolumn, report the amount eonsistent with instructions for the tol

L L L oL TR
L L L L R
LI L L TR

Buok/Adjusted Carrying Value

The valwe reported for this columm should be det rmanner consislent witl the instrections

al ather schedules for the Limes shown helo

Lines 0195999 through 7099999 . . ule T, Part |, Colurmn 1]

Lines 7195999 through TSQ‘?‘E‘%‘-‘_] - . Bchedule T, Par 2, Secnon |, Columm #
Lines 7499900 (hrowph 779900048 ., mchedule [ Port 2, Section 2, Column &

Line B699999 ... \ Schedule A, Part 1, Column 9

Line B799990 ... oo Sechedule B, Port 1, Column &

Line SuUSsy o Bchedule BA, Part 1, Column 12

Line BUUSEEIT e s oo SChedule DAL Part 1, Column 7

Line Q0USRy @ e e Beport Balance, Schedule B, Part 1, Column &
Linz 909049454 e emeenamneceneens aChednle B, Part 2, Column 7

Mamrity
The maturicy cported for this column should be determined inoa manner consistent with the

ng af other schedules for the lincs shown below

s 0Y through TOssuUs s Schedule D, Part 1, Column 22
w LEEEHAL e e e 3 CICARE THA, Part [ Colwimmn &
DI e e e e G hdule B, Part 2, Calumin 6

tallonaring lincs are congidored asscrs with no matanity date and should be left blank:

T1EA009% through T30 e Prefomred Stock (Schedale T, Parc 2, Seetion 1 type)
4005 through TT9H e Coimimon Stock (Schedule T, Par 2, Section 2 type)
BOSERAD s e e T Batate (Schedule A tepe)

BT0OG s s s s BOTT Az Loans an Real Estate (Schadule B tvpe)
BEODOOG e s s s e WILHEE Invested Assers (Schedule BA tepe)

CGROD s e DILhET Assety
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** Uoplomns 8 threagh 11 will be clectronic onky., **

Column &

Fuir Wolwe Iherarchy Level and Methed Used o Oblon Foar Yolue Code

Whenever possible, i value should represent the price st which the secunty could be sold, based on
marks! mformation. Fair value should only be determined analviically when the mucket-bazed value
cumnot be oblamed,

The Following 15 o listing of valid for value level indicators w show the Gur voles higrochy level
1" far Lewvel |
“27 for Level 2
*27 for Level 3 &

The tollowing 15 a listing of the valid method mdicators o s used by the reporting
entity to determune the Rate Used to Obain Fair Value,

“a” for securities where the rate s determuned by a pricic

i
' tor seeuritics where the race is determined : Talge.
= for secunnes where the rate s determi roor cusiodian. The reporting entity
should obiain amd maintain the pricing i sy hroker ar custodian wsed as a pricing

source. In addition, the broker s : approved e the reporting cntity as a
eounterparty for buving and sclli ics or be oan underwriter of the security boing
walwed.

A" for securities where the H_IE i wil by the reporting entity. The reporting entity is
required o maintain a rEum'\-‘:i 1 methododopy used,

“u™ for securilies whene h ineed by the unit price publhizhed inothe MALC Fafuoion
of Securities.

Enter o combinaiion of hisrars hod mdicaior, The far value hierurchy level indicator would
b lusted [irst omd the 1 us deferming for value mdicotor would be hizled neat, For example.

use “Lh™ 1o report 1 for the fur valve higrarchy level and stock exchange for the method used 1o
deterrning Fair walu

0GR Fode Vol allows the use of net asset valoe per share (NAV] instead
wiemtmenis. T AN 15 used instead of Tair valoe leave Blank.

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = jﬁ? Iepwsstintenna A0S



Column 9

Caolwmn 10 - Legal Encity [deneificr (LETD

Souree Uzed w Oblon Far Value
For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

wwe fixprotocelorgispecifications'exchanges.shtml
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Methed Cosde 8™ lepve blank . 0
Fuor Mlethoa] Coade e leve hlank,
If net assct value (MAVY) s used instcad of fair value, 1:116 ity should use "MNAVT o
indicate net asset valuc used instcad of fair valuc.

% WHTEARON, IS50CT OF eounterpaty as

wifiecr has boen assigned, leave blank.

Prowide the 20-character Legal Entity ]u:l..:ntiﬁ..:rﬁ
assigned by a designated Local Operating Unit TF

Column 11 - 151 1dentification

The Intemational Sceurities [dentificati i (151N system is an international standard st up
by the International Organizatiofy for ization (150} It 15 used for numbering specitic
securities, such as stocks, bonds, op & wes. [BIMN numbers are admustered by a MNational
Mumbering Agency (MMA] ECEE capootive countrics, and they work just ke serial numbers
for those securitics. Kecon ronly 1if no valid CUSIP, CIMNS or PPN exists fo report in

Column 1.

The I5IM reported for the columnSaculd be determined in a manner consistent with the instructions of

ather schedules for th 5 shown below:
Lines DRI e ahedule D, Part 1, Column 1
Linzs wh TRER0 e chizdle T, Part 2, Section |, Column 1
Linzs 74 O fhicagh 779D e Bhisdule T, Part 2, Section 2, Colamn

The mamber should be zero-filled for the following lines:

2AEAE [SEREIE A BPPEY oot cimtimmimiimsmmimsismmimiimsn o im e msim i mim e msm s mim e e R L
ape Loans on Real Batate (Schedule B Oiypel i, B 020005
Mher Tnvested Assets (Schedule BA VD). e e smsmsimssmsasims s smsamsas smsmsas smsnss S W9
Short-Term Invested Assets (Schedule TRA, Tart T IPeEl. e, BFR0005G
Cush (Scheduls E, Poart 1 1Dl s s msasimsssias msassassmssasmsassmsmasesmas SOPA R
Cush Equivalents (Schedule B, Part 2 0vpeh s s s 3 190005
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Genernl Interromaionies:
L. The votal petzveaty for the veur represents the nel mcrenss {decrensza ) from the prior vesr-end to the current yewr-end,
iR The uveragre bulance For the wewr s the averaze duily balunee,

Averigre duily balunee:  Todal of dmly balinces divided by the number of duys, Alwavs coleulule based on o
1657360 duy yeur, I date 15 missing for o given dute (e, weekend, heliday), count the
previcus duy’s value multpls umes, The setval doy count for the vear (36373667 would

serve as the denominator in the avenige coloulution, Q
o \( ’
& \( ’

xS
&

o
o
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SCHEDULE DL — PART 2

SECURITIES LEMDING COLLATERAL ARSSETS
Eenvesied Collateral Assels Owned December 31 Current Yeor
(Securities lending collaienal assets ncluded on Schedules A, B, B, D) DB und E
snd ool reported 0 sgeregate on Line 10 of the assel page.)

This schedule should include o detnled Lizing of remnvested colluteral azzets thal were owned as of the end of the current
reporbing veur. For Schedule DL, reinvested collatersl wssets are collatersl currently held a: pont of a secunties lending
progerum adnunisiered by the reporiing entily or s sent (ullilhsed or unalhhoted) that can be resold or repledied, This 15 the
currently held eollateral, mesnmg oriemol sollateral 1 101z =0ll mothe orgimal form recetved or | pnvesied wssel
resulting from the disposal andor reinvestment of the cnginal collateral. See 5545 No, JO3R- T
Finpaciod Asseiy ond Exfinguishments of Diabilives Tor sccounting gpundance.

Include reinvested collaterl assats Troan secorities Tending progrooms where the E:-nlgrﬂn'ﬁ'.ﬂ T @ 1 by the reporting

enlity [i.e., collateral is received by the reporting entity that can he resold or repledged).

For reinvested collateral assets from secunies lending progrnms where the program is Tir hy the reporting entity's

affiliated agent (e, collateral s receivad by the reporcting entity™s affiliatad azgent thatlgan be resold or repladged), the

g, Schedules A, B, Ba, T,
e LI, T meat By,

securities may be reported on Scheduele TIT, Tart 207 reparted in other investment

DA and E) or reported on Schadule TIT, Part 1l reported inaggragate on the A

Reinvested collatcral assets reported on Schedale T, Part 2 arc includa i
A B, BA, Ty, A and F).

nvestment schedales (cog., Schedules

Bonds, preforred siocks and commaon stocks are to be growped sep wing a subtotal for cach catcgory.
Sccuritics borrowing and securitics lending transactions zhall was When reperted in the Schedule TR T8 these
tranzactions are perimitted to be repormed net in accoffan AP Moo fd—0Mheaning and Neiting of Awels and

Lraffiies, the investment scheduale shall continue fo provi otaj 1 tranzactiong {grosg], with the net amount from the
ca TR 3 of the statutory financial sratements). Disclosures tor
ang

valid right to offscr reflected in the financial starci
o gross amaount, the amoant oftzct, and the net amount

itcing repored net when a valid righe o offact ;
reported in the financial staternents are required p G —i N eing and Newing of Azsets and Laofalinies,

Bond Mutual Funds — as Tdentified hy th
described in the Investment Scheduoles (=

SV andSr.xchange Traded Funds — as Identified by the 5V that are
I Instructions are to be included in 3%0 Identiticd Funds.

If an insurer has any detail lines repgiie 1 Ay of the following required categories or subcategories, it shall report
proty o subcategory, with the specified subtotal line nomber appearing
rinted total or grand total line and nomber:

NOTE: See the Tnve 5 Gzeneral Instructions for the following:
itions for bonds and steclks.

mn list of codes and definitions for sceurities not under the exclusive control of the
catify.

chart for determining the MALIC designation tfor structured securities.

#  List of stock exchange names and abbreviations.
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Calepory

Bomds (Schedule Iy, Part 1
L5, Govemments
[ssuer Crbligations. ..

Fesidential ‘v]-::-r:pagm—ﬂa...kcd Securitics ..

Cominercial Morteare-Backed SecUles. .- oimmirmnsirmismresmre s ——:
Uithier Losan-Facke] and Siriciiren] SEolTTIIES o e ees e aeeet s aees s aeams aeseeeme ses e s 2eenam eeee ses smnen

Sublobinls — UL, GO BTIIETIEIILS L0 s sisis s s s s s st s st 01 10000 0 a0 01 s s st s

All Ciher Governmenis
[ssuer Orbligations ... SRS A S R
Fesidental "-'Im't:_arzn:;-l:'ﬁm:b;v:d Socuritics ..
Cormimercial Mortgage-Backod Securiticf. e
Uither Loan-Backed and Straciured SECUmieS o e aceeeran e eens
T ] E 1 N O L T L L Lo L DR

L=, Stules, Terntories anad Possessions (Dicect and Gearanleed)
Lssuer Gbligalions, ... ST
Fesidental "-i-:nrt:_alzn-l:'ﬁm:b;v:d Socuritics ..
Cormmercial Mortgage-Backed Sccuritics. ...
Other Loan-Backed and Sowetured Scearitics -0
Subiatals - TLS, States, Territories and Possassy

115, Palingal Subdivisions of Sratas, TETFi[IIIiEH‘H] s (Dhrect amd Chearanteed)

Lssuer Cbligations ... -

Fesidentzul "i‘iUTlEI.\Lb—[‘FI.I.".-k:d Hup

Cormmercial Mortgare-Backed

Orther Loan-Backed and Souwemse

Statcs, Territorics and Posscesions

nt Crhligations and all Mon-Guoarntead

of Govermments and Their Politicul Subdivisions

- Bpecial Revenve and Special Assessment Obligations and

d Miscellancous [ Unaffiliated)
[ssuer Orbligations....

Fesidential ‘vl-::-r:gagn—ﬂa...kcd Securitics ..

Cormmerial Mortgage-Backod Seoiriiicm. .o e e e e me s s mee e e s e meen e e
Uither Lisan-Facke] and SirmaiimEo] SECUTTIIES oo s eeee e etae sm s ees st an sms st eesme ses e s 2 es ae senen s senn

Subtatals — Industeial and biscellaneaus (Tnalfiliatad

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = j |1

ancl Cluaraniesd] e

NN

B T T s T e RS

BT T T s Bt

all Won-Ciuaranieed Ohligations of Agencies amd Authorifies of Governments

pnd Their Politieal SubulvISioms o i i i s s s s s s s

Line Number

oo T ERRLIE
oo 1250005
(359995
(459995
o DSRG0S

.. et
. TRty
- TSR
- 99000945
- 1059995

bl
. 1240t
- 1 EgR0gG
- 1SRG
| 790095

[ Beanag
195509
... 2RI
- 2 TER0G

e 20E09G

. 25U
2L
27T
2HGUOG

Bl

- 325t
.- 300G
449005
FA9099%
RG9S
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Stocks:

Hybrid Securtics

[ssuer COrbligations. ...

Fesidential "-i-::-r:gagm-ﬂa...kcd Securitics ..

Comninercial Morteare-Backed SecUes, - oimmmirimnsirmimsmresmre s ——:

Uithier Losan-Facke] anad SirmaiirEr] S UTTIIER oo e oo s ecs et et et e s s aeems et eesme ses e s 2 e s ae enee ses smnen

A2
. ASER00G
4490095
45590995

Subtotals

Parent, Subsidianes and Atfiliates

[ssuer Orbligations. ...

Fesidential ‘ﬂ-::-r:gagn—ﬂa...kcd Securitics ..

Cormmereial Mortgage-Backod Secmritie. e e e

Cithier Losan-Backed and Sienciired SECUTTIES e e e reaeeeenas s

Trarent, Subsidiaries and A TTIates e

=W [dentified Funds
Exchange Traded Funds — as Identified b the SO
Bond Mutal Funds — as [dentfied b the SO 0
Subtotals — SV Tdentificd Fumda ..o

Subiaials

Bank Loans

Fank Taoams  Tsmiiemd oo et v ver e eeenaes eee e
Baok Louns — Acquiresd., e e o

Sublotals —

Total Bands

Subtotals — Issuer Obligations..............

Subtotals —
Subtotals —

Subiaials
Sublotals

Sublatils -
Subtotals — Total Bo

Preterred Stocks:

Trusin
Tharent, 5
Totul

T ] T ITIEIET REMR i s o ees e oo s s e s s es s s es s s es s s es s st a8 2 £ s 2 et g s et g et gms et gmnan es

Tiota] TrelErman] Amm] £ mmirmiIrn S S o soseeossoees ot etasaos verasems seras o vesasams osas o sesms sms se s ams se s smt 2e8es amt ae s amt e s amts

Residential Mongage
Cormimercial Mortg
Uither Toan-Racked ans
SO Identified
Bank Louns.,.S

P I E L  T S
JATTES ATH] AU TTTILTES oo eos e o os e e msessms srses o ersessmsenses sms e s e sos mams ot mgms ot e gms ot angms esas smarsms

FE20000 = 2R Ranmial Assaciabon of Lnstianas Cairmssisne = j [

T T ] £ e

bliscellaneous (URETRIBtEAY .o i
idtanies. Bt SETTRIER cocr e oo e e 21 0 e T8 S G AT AT ST R

L F= I N

CAFFR9G

AL
AFEREID0G
T Rl
e ARSRR9G
e DASEO9G

.. JHGLL
. SUHMLILIH
11 L

- 1590095
e
o BEER00G

.. GdaraLic
- D0
AN
ATRe9aG
. BESRO0G
v BFER00G
.. THEFILIL

71009
TG00
IR0

T
TAUELICG
TR0
TISN09G
TREROG
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Feal Estate (Schedule A o LI
Mortgage Losns on Beal Estate {bchcu:lul—: Hi.. wee BT
L TR R s Rt s = T T SNSRI . . . L1 1" L
Short-Termn Investerd Assers (Rehedinle TIAL TUIT L s s s smrscs s rs s e sr mr e sms sms s ss smses sms mnes sms e res smnon ses smeer nee PRI GG
CRigki: S cHiedtler B PRt LT i eimroeo amroms oo ai e s oo G i s o (s & Foas o i S e a3 i S S p i ey s e TP A A
Cosh Bquovalerts {Schedube B, Bmt 2 cooiosssussisusissisisssissinsssssississs st msinmsss g saimussssas 3] SR A
TERBLA - e s e s ot R e T T TR T S P 0 0 T S e T S ST ST A TR TS <o HERLILI
Caolumn 1 - CUSIP ldentification
CUSIP numbers for all purchased publicly issued securitics sge ad om the broker’s
confimation or the certificate. For private placement securitic . created a spocial
number called a PPM to e assigned by the Standard & Poor’s O u. For forcign securitics,
use o CINE fhat 1= wssigned by the Stndord & Poor’s CUSIP Burgau: i comorsipsinder, b,
For Limes 0199999 fhrough 7799999, 11 no valid CUSIP, CHEES or number exisls, then reporl o
valud ISIN {Column 117 seeurtly number, The CUSIP Leldab rar-Lilled
The CUSIP reported for this column should be safle (o % iy a5 reporied inoother schedules Tor
fhe lines shown belows
Lines 0199999 throwph 7099999 00 Wy o Schedule Dy Part 1, Column §
Lines 71YH00 throwgh T3gsng veroe Bchedule 1 Part 2, Section 1. Column 1
Lines 74U through ?"‘J".?'J# oo Bchedule D, Part 2, Section 2, Column 1
Linc EROGEAD e mchedule BA, Part 1, Column |
Lime Q0090 —Echedule B, Part 2, Calumn |
The CUSTF number should 1 tor the following lincs:
Real Eastate [Ach Al S 1 N L
Mortgage Loans cal Estate l“'-.h:hcdu]n: H‘; e BTG
Short-Term 1% (Schedule Taa, Tart | 'I-....... 29000095
v APRQOG
R Je e
Colemn 2 D

col Seotieiiies.

L enter complele name of the fund,

e and accurate deseription of all bonds and prefemred and common stocks as listed in the

ond Mutual Funds — as Tdentified by the SV0 amd Exchange Tradad Fonds - as Tdentified by the

For Centificate of Deposit Account Registry Service (CTDARs) or other similar services that have a

raturity of greater than one year, individually List the varous banking mstitutions that are Timancially

responsihle for bonoring cedilicates of deposit.
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Column 2

| Column 4

e

Enter =#7 in fhas colvmn for all 80O Ideniled Funds designated Dor svstemulic vilue
Enter “g” in this column for all Principal STRIP Bonds or other zero coupon bonds.
Enter “5™ in this column for Certificates of Deposit under the FINC limic

Enter “&™ in this column fur TBA (To Be Announced) securities.

Enter " i this column or all wssels thal are bifurcoled between the msululed separate aceount fling
and the non-insulaled separate aecount [ling,

IF azsets are nob under the exclusive control of the company as shown in the
they are o be dentifed by placiog one of the codes (identified in the Tnves
Tnstroctionsy in this colummn.

&

IF the security iz an V0 Tdentified Fund designated for systemgie. v Sige ipal BTRIT boaad or

edher zemy coupon bond, certificates of deposit under the FINC | W A To Be Announced)
Lol

palories,
edules General

securily and s not under the exclusive control of the company, 1
first, immediately followed by the appropriate code (identifie
Tnstructions).

o R or S&" should appear
rvestment Schedules General

Separate Acconnt Filing Omnly: -

11 the asset 15 a fwreated asser hetween the i
soparate aceount filing, the = should
T, SR or NET with the " precedin
the asset being reported, immediate

M ate aceount Niling and the non-insulsted
irat may b used simultancooasly warith the =*,
haracters (47, “ELY, U587 or V&7 depending on
¥ the appropriatc code (identified in the

WAIC Designation and AdiministrativEagam arket Indicator

The MAIC Designation 3
bz gsame fior the socurity as 1o

ive BymboelMarket Indicator reported tor this column shoald
1w sehedules for the lines shown helow:

weeee AChedule T, Par 1, Columin i
.- Achedule T, Part 2, Scetion |, Column 20
- Achodule T, Part 2, Scetion Z, Coluamn 17
. Bchedule BA, Pan |, Cobarmn 7

Fur Lines &R O, wA9S000 BO0S000 QUOS00a 0] %2000 gl 9390953 the column should he lefi
Ealiar
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Column 5 Fuar %uliee

The volwe reported for fhis column should be same lor the securily as reporied 1nother schedules Tor

the lings shown below:

Lines 0199999 throwgph 7099999 e Schedule 1 Port 1, Column 9

Lines 71U through 7399904 ... Schedule [, Part 2, Section 1. Column 10
Lines 74U through 7799904 . ......... Schedule [, Part 2, Section 2, Column 3
Lime BODEERD e e AChodle AL Part 1, Colamn 10

Ling B799RM e B Y OF The underlying collarcral
Line BROEEAD e e AChiodile BA, Part 1, Calumn |

For those lines where the same invesiment is reported on other mh@.ﬂ:g @ :t have a fair value
columa, report the amount in these columns in the other schedules tor [\ -

Line BROGSED v amrer s smren s arenees R BACY,  Part |, Column 7
Ling Q0998909 oo ercmrmrarsmrsmsersmsamsersmsenserens REPOTE Balanee, ule F, Tart |, Column &
LIRS R RN .1 1 | B £ 1L T e F, Pant 2, Colurmn

Column 6 Buok/Adjusted Carrying Value &

The valwe reported for thiz column should be sag

the lines shown helow:

Lines 0195999 through 7099999 . .
Lines 7195999 through TSQ‘?‘E‘%‘-‘_] - . Bchedule T, Par 2, Secnon |, Columm #
Lines 7499900 (hrowph 779900048 ., mchedule [ Port 2, Section 2, Column &

Line Bo99999 ol Schedule A, Part 1, Column 9

Line B799990 ... oo Sohedule B, Poart 1, Column &

Line SuUSsy weeemreeemeees 3Chedule BA, Part 1, Cohomn 12

Line BUUSEEIT e s oo SChedule DAL Part 1, Column 7

Line Q0USRy @ e e Beport Balance, Schedule B, Part 1, Column &

ule T, Part |, Colurmn 1]

Linc 219954 cereremremrenens aChzdule E, Part 2, Colurn 7
Column 7 - Mamrity
The marusity epported for this column should be same for the scourity as reported in other

5 tor the lines shown heloas:

s 0Y through TOssuUs s Schedule D, Part 1, Column 22
w LEEEHAL e e e 3 CICARE THA, Part [ Colwimmn &
DI e e e e G hdule B, Part 2, Calumin 6

tallonaring lincs are congidored asscrs with no matanity date and should be left blank:

T1EA009% through T30 e Prefomred Stock (Schedale T, Parc 2, Seetion 1 type)
4005 through TT9H e Coimimon Stock (Schedule T, Par 2, Section 2 type)
BOSERAD s e e T Batate (Schedule A tepe)

BT0OG s s s s BOTT Az Loans an Real Estate (Schadule B tvpe)
BEODOOG e s s s e WILHEE Invested Assers (Schedule BA tepe)

CGROD s e DILhET Assety
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** Uoplomns 8 threagh 11 will be clectronic onky., **

Column &

Fuir Wolwe Iherarchy Level and Methed Used o Oblon Foar Yolue Code

Whenever possible, i value should represent the price st which the secunty could be sold, based on
marks! mformation. Fair value should only be determined analviically when the mucket-bazed value
cumnot be oblamed,

The Following 15 o listing of valid for value level indicators w show the Gur voles higrochy level
1" far Lewvel |
“27 for Level 2
*27 for Level 3 &

The tollowing 15 a listing of the valid method mdicators o s used by the reporting
entity to determune the Rate Used to Obain Fair Value,

“a” for securities where the rate s determuned by a pricic

i
' tor seeuritics where the race is determined : Talge.
= for secunnes where the rate s determi roor cusiodian. The reporting entity
should obiain amd maintain the pricing i sy hroker ar custodian wsed as a pricing

source. In addition, the broker s : approved e the reporting cntity as a
eounterparty for buving and sclli ics or be oan underwriter of the security boing
walwed.

A" for securities where the H_IE i wil by the reporting entity. The reporting entity is
required o maintain a rEum'\-‘:i 1 methododopy used,

“u™ for securilies whene h ineed by the unit price publhizhed inothe MALC Fafuoion
of Securities.

Enter o combinaiion of hisrars hod mdicaior, The far value hierurchy level indicator would
b lusted [irst omd the 1 us deferming for value mdicotor would be hizled neat, For example.

use “Lh™ 1o report 1 for the fur valve higrarchy level and stock exchange for the method used 1o
deterrning Fair walu

0GR Fode Vol allows the use of net asset valoe per share (NAV] instead
wiemtmenis. T AN 15 used instead of Tair valoe leave Blank.
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Column 9

Caolwmn 10 - Legal Enticy Identiticr (LET)

Souree Uzed w Oblon Far Value
For Methesd Code o, identily the speeilic priving service wsed,
For Methed Code b, weniily the specilic stock exchange wsed,

The listing of most stock exchange eodes can be found in the Investment Scheduoles Creneral
Instructions or the following Web address;

wwe fixprotocelorgispecifications'exchanges.shtml
For Methed Code 0" wlenily the speeiiic broker or cusiodian used. Q
For Methed Cosde 8™ lepve blank . 0
Fuor Mlethoa] Coade e leve hlank,
If net assct value (MAVY) s used instcad of fair value, 1:116 ity should use "MNAVT o
indicate net asset valuc used instcad of fair valuc.

% WHTEARON, IS50CT OF eounterpaty as

wifiecr has boen assigned, leave blank.

Prowide the 20-character Legal Entity ]u:l..:ntiﬁ..:rﬁ
assigned by a designated Local Operating Unit TF

Column 11 - 151 1dentification

The Intemational Sceurities [dentificati i (151N system is an international standard st up
by the International Organizatiofy for ization (150} It 15 used for numbering specitic
securities, such as stocks, bonds, op & wes. [BIMN numbers are admustered by a MNational
Mumbering Agency (MMA] ECEE capootive countrics, and they work just ke serial numbers
for those securitics. Kecon ronly 1if no valid CUSIP, CIMNS or PPN exists fo report in

Column 1.

The 15IM reported for this columr
the lines shown bel

ahould be zame for the sccurity as reported m other schedules tor

Lines BRI, e e i hiedule 1Y, Part 1, Column 1
Linzs wh TRER0 e chizdle T, Part 2, Section |, Column 1
Linzs 74 O fhicagh 779D e Bhisdule T, Part 2, Section 2, Colamn

The mamber should be zero-filled for the following lines:

Bl T T SRR 1 o 1 LY L £
ape Loans on Real Batate (Schedule BY o B2 RQ0G
Mhier Invested Assets (Schedule BAY .o nimssmssims s smsmssmsssas smsansa e B80S0
Short-Term Invested Assets (Schedule T, Tart T, BFRR00G
Cush Equivalents (Schedule B, Part 21 e s s e e 3 1900505
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